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Statement as of March 31, 2018 of the Blue Care Network of MiChigan

ASSETS

Current Statement Date 4
1 2 3
Net Admitted
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONGS ..ttt | eentieenenns 1,188,886,243 | .....ovouvvecrercrieerineries | eevereinens 1,188,886,243 | ............. 1,110,715,772
2. Stocks:
2.1 PrEferred STOCKS..........ciiiiiicici s | sress st | sesnes e | e 0 [
2.2 COMMON SLOCKS......eouverurrirceirrireesisesisessess sttt ssstensins | eoresssesesnns 264,968,970 | ....ccoorerrrrrenerierrineries | eeeerineninns 264,968,970 | .....coccoeunee 267,545,231
3. Mortgage loans on real estate:
BT FIISEIENS. ..ot | sbess st | sebenes e | e 0 [
3.2 Other than firSEIENS. ..o sines | sressesse st | sesnssnsisssesesnssnsssnssnies | st LU O
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDIANCES).......ocviecveiiicieiiete ettt et es e bbb ss b b ssebe s ssesessnsesassntes | sbessssesessssesesstesessssesasanses | sressssssessssesessssesesssssesssses | reressssesessssesesssssessssesens 0 [
4.2 Properties held for the production of income (less §......... 0
ENCUMDIANCES).......ocviecveiiiiieiiete ettt ettt b bbb b s bessssesessssesessntes | sbessssesesissssesstesessssesasanses | sressssssessssetessssesesssssessnses | seressssesessssesesssssesessesens 0 [
4.3  Properties held for sale (less $.......... 0 ENCUMDBTANCES)......covvreverieieiesiesieteetess s | ersssessssssessesessissesssssesinss | soesissessessssssesssssessessssssses | sresessessessessesssssssessesnsnd [0 U
5. Cash ($.....87,862,924), cash equivalents ($.....205,352,424)
and short-term investments ($.....445,624,108)............cccuerrimeemmerisesssesessessessenes | seeessssesesens 738,839,456 | ....ocvorerercrerenrirereincn | cevineriinenes 738,839,456 | .....coovvevnc 623,238,259
6. Contract loans (including §.......... 0 PIEMIUM NOES).....vvvrcvieeriereteeess et setstess s sssns | eesesesssssssssssssssssssesesins | sresssssssssssessssssessesissensenes | sreessessssssessesssessesesenes [0 T
T DBIIVALIVES. ... | Sresb bt | sebenss s | s 0 [
8. Other inVEStEd @SSELS...........cvuureirrrirreiierieeeies st eneses | srtensseneseenees 5,515,661 | ..o | e 5,515,661 | ..ccvvriiniis 4,114,950
9. ReCeiVabIES fOr SECUMIHIES..........uurvrerrerriiciieriesii st snessenssnes | sesaenssseneseenens 8,928,745 | ....cooiiiiiiens | e 8,928,745 | ....ccvi
10.  Securities lending reinVeSted COIAEIAl @SSELS...........c.cvivirieeieeiereeese e tsstes e sessnes | esvessesssssssssssesssssssesesins | sreessssssssssesessssessesissssenss | ssessesssssssessessssessesssenes 0 [
11, Aggregate write-ins fOr INVESIEA @SSELS..........ccoviveeieicrciese et | ersersssssssssssssessessesnsenes [ RO (O o [0 R 0
12.  Subtotals, cash and invested assets (Lines 1 to 11)
13. Title plants less §.......... 0 charged off (for Title insurers only)
14.  Investment income due and 8CCTUE...........ccc.riurieiiiieiiiic s
15.  Premiums and considerations:
15.1  Uncollected premiums and agents' balances in the course of collection...........cccceeeee | ceververeeirinnnas 9,805,436 | ..cocevvvrrnne. 1,538,713 | oo 8,266,723 | ....ccvvevnne. 11,103,902
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but Unbilled PreMIUMS).........ovrerirrirrines [eorrrinrineiesesissiesssensisesss | eessressssesessessnssessessssssnss | sessssssesssssssssssesssssnssens 0 [
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination (3.....29,152,233)........ccccurremmrrerrneeessessessssessssesssssssesssssesssssssssssns | sessssssessseens 29,186,437 | ..o 34204 | oo 29,152,233 | .oovvvrrries 15,167,019
16. Reinsurance:
16.1  Amounts recoverable from FEINSUTETS............cccviuiiciiciiniiniinessrsininessiesiis | v 94,211 | o | e 94,211 | oo 6,353,657
16.2 Funds held by or deposited with reinSUred COMPANIES............cveieiiveinieieieissieseiiens | cereresiessesessssseseseses | sesesssssssesessssessessessessssens | sosessessssesessssssssssesesns [0 T
16.3 Other amounts receivable under reiNSUraNCE CONMIACES.............ccuuiuiiiiiiiriiriiiiriinns | cerineiiseiiresesesiesissins | s | s 0 [
17. Amounts receivable relating to UniNSUred PIANS...........cc.cueeiveieieineiesee e esssienes | cvressessesessenns 25,915,140 | .ooviveeeeeceeeeeees | e 25,915,140 | oo 4,397,409
18.1 Current federal and foreign income tax recoverable and interest thereon...........ccccoveevceveens | ovvervesienienenns 108,279 | ooveeeeireeveereieieins | crviesieiessisnienns 108,279 | oo 161,195
18.2 Net deferred taX @SSEL..........ccciriiriiiiiiii s nnes | erienieni i B1A72 | oo | v G172 | s 61,172
19, Guaranty funds receivable O ON AEPOSIL.........c.cveviiriieieieiiiee ettt sees | estessesessssssessesssssstessesns | ssessesssssssessessssessessessssenss | sssessesssssssessessnsessessesanes [0 T
20. Electronic data processing equipment and SOfWarE............cccoveieieiereeieeeseiesssseeineis | evsesesessssenens 7,244,985 | ......ooovvrne 7,244,985 | ..o (01 IO 2,753,040
21.  Furniture and equipment, including health care delivery assets (§.......... (1) OSSR SRR 28,944,420 | ..o 28,944,420 | ....ooovreeeeeend 0 [
22. Net adjustment in assets and liabilities due to foreign eXChange rates............oceieeiicieeies [ eeeiieieeeeeeieenieies | e ines | ceerersre s aens 0 [
23. Receivables from parent, subsidiaries and affiliates............ccvevevieiieiieeiessieesssseiens | e 2,813,985 | ..o
24. Health care ($.....54,720,853) and other amounts receivable 60,781,798 6,060,945
25. Aggregate write-ins for other than invested asSets............cccvvceecniicniceeeeeeeseeenees | e 5,608,168 5,608,168
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 throUGh 25).........c.crermrvereeernremeeesneresessssesssessssssssessssssssssessssnses | seesssseeenns 2,391,965,862 | ....coorveennn. 49,431,435 | ....coocne. 2,342,534,427 | ............. 2,125,073,235
27. From Separate Accounts, Segregated Accounts and Protected Cell ACCOUNLS...........ovcererree | coverremernreneersirneinsissinsnns | eevsessseesssesssssssssssssssssssnss | sensessssssssssssssessessnsssessnd (01 U
28, Total (LINES 26 NG 27).......ceeuueerreeieeerneeiseeeseesseeesssesssssesssssssssessssssssesssssssessssssssssssssssssssns. | sessssessnnes 2,391,965,862 | ......cooveennn. 49,431,435 | ... 2,342,534,427 | ............. 2,125,073,235
DETAILS OF WRITE-INS
110, ettt n e | eess ettt nnst e | eesseess st st enensnenssnnntn | eesteses et nene et O
1102, oottt b et | et ettt nent s | eestenss st enent e nnntn | eestnses s (O
1103, ettt | eebseee st n st s | eebteess st nnent st | eestnses s (O
1198. Summary of remaining write-ins for Line 11 from oVerflow Page............ocreurereerrurrereeneinnins | ceereereereesneesseneieesneenees [0 O 0 L0 R 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (LiNE 11 @DOVE)......verurrrsrereriesressessmssessnessesessneees | sressssssesssssssssssssssssssenses [0 (O [ I 0
25071, Prepaid BXPENSES. ........cevurviiriieiieieieissie et s et ss bbbt se s ss s besses s banns | sntessesssssesans 5,608,168 | ....c.ccvevvvnve. 5,608,168 | .....covvevvreerrierererennn, [0 U
2502, <oeoeeeeeee eSS R e | cebseee b en ettt etnte | seeetsen ettt nene | eeest et e nen s (O
2503, oottt R e | et s eee Rttt enete | serebiee st enent st nens | eeest et enene s (O
2598. Summary of remaining write-ins for Line 25 from overflow Page...........ccoveveueiiveireiieiieieees | cvveveisieieesesesesee s [0 1 IR 0 | oo 0 | o 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE)........curerenresirnressesrssessessessrssnessens | cossessessessnessens 5,608,168 | ....covvverrenens 5,608,168 | ...ovoverrierireierinrineieenad [0 P 0




Statement as of March 31, 2018 of the Blue Care Network of MiChigan

LIABILITIES, CAPITAL AND SURPLUS

Current Period Prior Year
1 2 3 4
Covered Uncovered Total Total
1. Claims unpaid (less $.....15,017,298 reinsurance Ceded)............co.vvvvrverremreneeenrenssenseenseens | coereesrseinees 341,059,422 | ..o 14,922,076 | ......couce.. 355,981,498 | ................ 326,928,170
2. Accrued medical incentive pool and bonUS @MOUNLS..............curverieriemiiniinrenineiesiesienes | oreerieneinees 99,821,303 | ... | i 99,821,303 | ..ooovvvris 74,465,252
3. Unpaid claims adjustment EXPENSES...........ccwrrrimiierierericriesiesssessisssesssesesssssssssesnees | oeseeessnesneees 10,299,659 | ..coomvvreiernerrerrernerrens | cereerieniennes 10,299,659 | ...ovvvririiinnes 9,930,948
4. Aggregate health policy reserves, including the liability of §.....31,902,430 for
medical loss ratio rebate per the Public Health Service ACt..........ccovvivieencvieeiesesieiens | cvevreiieinnnns 106,509,621 | ..ovvvvrerreieirrieieireiseienns | corereieinnens 106,509,621 | ..cvevvrirens 76,021,890
5. AQQregate life PONICY TESEIVES........ovururieeeirrerieeineiss s eeeeess ettt ssesssssssssessns | stessssssessessssssessnssessessesses | sressessasssnsssssensnssessansnssns | sesessssssessmsssessnssassnssnses [0 U
6. Property/casualty unearned premium reserve
7. Aggregate health ClaIM FESEIVES. ..ot ssessss s ssssssntas | sesestsssssssessssessssessssssnssesss | sesessessssssssessasssssessansnsss | essnssssssnsssssssssessansnnssnes [0 U
8. Premiums received in @dVANCE...........c.coeviiiiiiciiis s sssnssnns | essisssesiens 161,515,057 | .o [ i 161,515,051 | oo 88,833,722
9. General eXpenses dUE OF ACCIUBM.............c.ueviviveieeicvcieiseie et ssssssesaens | seeseessessssasen 65,265,455 | ....ooivirieeieeeese e | e 65,265,455 | ..cocvirirnne 31,344,967
10.1 Current federal and foreign income tax payable and interest thereon
(including $.......... 00N realized GaINS (I0SSES))......c.cvicrirerriieiiieieieeieiee et ssesesns | ebsesesesesesessssebssssesesesess | ebessesesssssessssesessssesessssess | cresssesessssesessssesessssesenns 0 [
10.2 Net deferred taX HADIIY..........c.orrieiereieiece ettt sttt stenses | sfeeseessessestssssessestesssessastes | sressesssssessastassssssestessnnssns | sebsssssssessnssssssnssessnesenes [0 U
11, Ceded reinsurance premiums PaYabIE............cccveveveiierieeieiieieeesee s sssessesenss | srvessesssessenes 13,316,027 | ..ovvceeeeveeeeeeeiiis | e 13,316,027 | ..oevvvvrere. 3,793,305
12. Amounts withheld or retained for the account of Others.............ccceveivcveiieiciceseceseees | e 827,089 | ..o | s 827,089 | .ooveririnn 811,029
13.  Remittances and items not allocated.............ccovriieiiiiiiccns | s 24,929 | ..o | e 24,929 | .o
14.  Borrowed money (including $.......... 0 current) and interest
thereon $.....36,833 (including $.....36,833 CUMTENT).......cvuurmrreerereerrrecsnneneesseeesssesssnesssnns | ceeeessseesssas 50,036,833 | ...ooerererreeieenieniienens | cereeenienenns 50,036,833 | ...ovvvvrvrernnee 50,036,833
15.  Amounts due to parent, subsidiaries and affiliates............covirvrrerieeveieeee s | e 37,873,490 | ..o | e 37,873,490 | ..covrerrnne. 44,792,251
16.
17.
18.
19.
20. Reinsurance in unauthorized and certified ($..........0) COMPEANIES.........coooeveereeciecreeieeieei | eeeieeiensesseeeesseesensiees | eoeeeieeeieensessiesnsesessssnnsns | eerserssenssesssensssnssenssees0 [ erveesseessessessieesseessesnseenes
21.  Net adjustments in assets and liabilities due to foreign EXChANGE FALES.........c.evvrurirririnrns | rrvrrerinsissisessesnsiesns | rreesseseessssesssssessesssnses | sssessssssessnsssssessassssnses [0 U
22. Liability for amounts held under uninsured plans.............cccccueevereicinesieneessesesessesiesieiens | everessssnans 44,829,526 |.....coeviereieseieneieeens | e 44,829,526 | ....coccvvrrirnes 8,741,770
23. Aggregate write-ins for other liabilities (including §.......... 0 CUITENE). oo | cvveresiesieseneenes 1,821,312 | oo (O 1,821,312 | oo 1,879,500
24, Total liabilities (LINES 110 23).......ccuerrerirrerierrieeriesesesisesisessssesssesessesesessssesssesssssssssns | cesseessesens 961,044,621 | ..ooovvvvrneenn 14,922,076 | .cooovvvvenncs 975,966,697 | .....cocccevnee 732,235,187
25.  Aggregate write-ins for special SUrPIUS fUNDS...........ccovvrveieeiieiciieseese e | cvrereeinnas )%, 0 GO IS XXX oo | e (01 I 36,829,000
26.  CommON CAPItAl STOCK........cvuevieiieiieicictee st snnns | avreseinnean 9.9, GO I )0, 0 ORI BTN 10,000 | covererrereieieins 10,000
27, Preferred Capital SLOCK........coivuririrrririeiesisse ettt nssesans | sesseneeens ) .9 O S XXX ooieriririeiens e essseesines | e
28.  Gross paid in and contributed SUMPIUS...........c.cveireveriinieieieisee ettt ssssssesessssenss | avsesseenneas 9.9, GO XXX oeievevieiiens | vevvereieiieins 15,643,045 | ....coocvevee 15,643,045
29, SUMIUS NOLES.....uveueeercerieeseesneiseissessstsssssssss st ess s ssess st ess st ssessssssessessnssessessnssnsses | sessssssnees ) .9, O S XXX etveveieees [ et ssssesees | evevesssssssssesesssssesaeses s
30. Aggregate write-ins for other than special Surplus funds............ccocevererenisieieniseieieieens | coeieininas 9.9, GO I XXX eetrvreieinins | vvvevrensesssiese s [0 RN 0
31, Unassigned funds (SUMPIUS).......cccruerererrernirnmeeesneinseeesssenssssessssssssssssssssssssssssesssssssssssessnssenes | sesessessens X0 Kunernrernnsensnne | weseereesens KKK ueurnernnennennns | seereesnnenns 1,350,914,685 | ............. 1,340,356,003
32. Less treasury stock, at cost:
32.1 .....0.000 shares common (value included in Line 26 §.......... (1) I ISR ) .9, O S XXX etrveveieens | e sessssssieses | evevssssssssssesessssseseses s
32.2 .....0.000 shares preferred (value included in Line 27 §.......... [0) PR [OOSR 0.0, SO XXX iiiriarieirnnns | oerssisnenssisssssensesssssssesies | aosesessssssessessssssessesesanes
33. Total capital and surplus (Lines 25 to 31 minUS LiN€ 32).........ccooeveueirreeeieeirereeeeceeeeeeeeiens | cveveienas )%, 0 GO IS )9, G [ 1,366,567,730 | ............. 1,392,838,048
34. Total liabilities, capital and surplus (Lines 24 and 33).........cccouveeviveriieeniieeseeeseee s | cevevevinnens D,9,9 ORI RN D9, GO 2,342,534,427 | ............. 2,125,073,235
DETAILS OF WRITE-INS
2307, ESCREALS. ..vvvvveerreeraeeseeesseessesessseesseesssess st sss st ssesssssssssesssseessssssssessesssseessssssssssssnsssans | eessssessnssesans 1,821,312 | oo | e 1,821,312 | oo 1,879,500
2302, oo | et sres ettt | neneeeeen sttt | erest et LU R
2303, eSSt nes | et seeet e es st ennte | neestsene sttt nens | eesssess st (O
2398. Summary of remaining write-ins for Line 23 from overflow page
2399. Totals (Lines 2301 thru 2303 plus 2398) (LiNe 23 8DOVE)......cc.ruerreerrrmesreerssnssasessssnssssessssees | eseesssessssesans 1,821,312 | oo [0 I 1,821,312 | oo, 1,879,500
2501. Reserve for ACA Fee due in 2018...........ooviiniiniiciiiiesiesesiessssssssisssinss | cesviessissnons ) 9,9, CONINE IO XXXt | | o 36,829,000
2502, .ottt R ettt | eetsees st ees e nn st | seeest e s st en st nene | Sbseessnes et en st | sesssees sttt
2503, .ot | cebtee et ennte | senest st | Hbeees sttt | sresi et
2598. Summary of remaining write-ins for Line 25 from overflow page...........coc.ereereenneneineinsienenns | coveereennenns ) 0.9, NN IS D99, GO IS 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LINE 25 @DOVE)........ccccvvrrrieerereiieierisiesissessessnsns | eerersenessenns 0.0, SO P XXXovivriiriine | cveerrisssieeresisssesesensanes (O I 36,829,000
300, oeereeeeeeer ettt nes | eessees s st st sees s ens s enste | seeesteees st st eestnens | seseessanest et eness st | seesseess ettt enes
3002, .ottt | cess sttt n et | serest sttt eens | eheees sttt | sresiene st
3003, ettt | eeesees s st eent st eente | seeest s sttt nene | Sbseessnes ettt nentas | seessees sttt
3098. Summary of remaining write-ins for Line 30 from overflow page..........cccovvveveveveverceieeisenns | ceveerereniens D0, SO DU XXX oiveveveies [ v [0 U 0
3099. Totals (Lines 3001 thru 3003 plus 3098) (Lin 30 @DOVE)......ceveiviuiriiierierieiisieseeiesiesisieieiins | eeresresianans 2.9, SO PO XXX




Statement as of March 31, 2018 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES

—_

Member months

Risk revenue........

Aggregate write-in:

N e a B ow D

Net premium income (including §.......... 0 non-health premium iNCOME).........ccvvvererrerrirereiennns
Change in unearned premium reserves and reserve for rate credits..........ocooovvvrerinseeiieiennes

Fee-for-service (net of $.......... 0 medical EXPENSES)......ccviveiicreierereiee e

s for other health care related revenues...........ccoceevveveniecseseeese e

Aggregate write-ins for other non-health reVENUES............c.ccevieerivieicccecee e

8. Total revenUES (LINES 210 7)....oucvviecieiieeecte et

Hospital and Medical:

9. Hospital/medical DENETILS..........cccevevcreeee ettt saene

10.
1.
12.
13.
14.
15.
16.
Less:
17.
18.
19.
20.
21.
22.

Outside referrals..

Prescription drugs

Total hospital and

Non-health claims

23.
24,
25.
26.
27.
28.

Net investment gal

29.
30.

Aggregate write-ins for other hospital and medical......
Incentive pool, withhold adjustments and bonus amounts...........

SUDLOLAl (LINES 910 15)....eucvieeieicteeeie ettt a st

Other ProfeSSIONAl SEIVICES..........ccvieveiircreieteee et bbbt bnes

Emergency room and OUt-0f-8r8a.............ccceurveeieeieiieeeies e essse s s ssssseenees

NEE FEINSUFANCE FECOVETIES......ovvrieiereirisieiseiseisisssessees sttt ssansesns

medical (LINES 16 MINUS 17).....covuevrrieseieiereeesee e

(NBE) ettt ettt en

Claims adjustment expenses, including $.....21,775,671 cost containment expenses................

General adminiStrative BXPENSES.........c.ccevevevieeieieiesee ettt seesans

Increase in reserves for life and accident and health contracts (including

Net realized capital gains (losses) less capital gains tax of $.......... 0nvoeeee e

ins or (108S€s) (LINES 25 PIUS 26).........cevreverererrreerersseseessse e eessssesenes

Net gain or (loss) from agents' or premium balances charged off [(amount recovered

Net income or (loss) after capital gains tax and before all other federal income

taxes (Lines 24 plus 27 PIUS 28 PIUS 29).........cerurrererrererririrnsinsiesssssssseesessesessssessssssssessssssssenes

31.
32.

Federal and foreig

Net income (loss)

N INCOME taXES INCUITE........cvvvieeriieciercce et

(LINES 30 MINUS 31)..vucvereriireeeeeieriseeseeseseseeseesssesesessesssseessessssssessassssesssseens

Current Year Prior Year Prior Year
To Date To Date Ended December 31
1 2 3 4
Uncovered Total Total Total
2,255,155 2,080,193
........... XXXeovvvieereinne | veverennn1,038,685,719 | ...............918,806,555 | ............3,588,195,308
........... XXXevevvinerirnne | wvrrnerennnens(10,389,498) | oo (3,620,736) | <..ooovvvvennee(7,904,075)
........... XXX otivirerenine | nseesenesessssssssssesisnees | seesssssesssssesssssssssssssssss | sesssesssssesssssssnssssssns
........... XXX eevrvirrereinnns | vnseerinsesesnsensnnsnesonnee | eevnseeseonnennenns 192,311 | . 589,104
........... XXX eeevvirereinne | onverernseerineennnnnne D939 [ 10,125 | 49,323
........... XXXoeerreserennns | nneresnsssnsnssreonseenennssd | cvnnnnnsennenn0 | o0
........... XXXeoveverincreien | e 1,028,301,760 | ..............915,348,255 | ...........3,580,929,660
................... 9,546,781 | ...............559,583,354 | ...............519,809,861 | ............2,049,201,203
...................... 519,650 | .....covver..33,967,460 | .................31,111,201 | ............... 128,446,598
................. 19,076,015 | ................19,076,015 | .................19,192,223 | ................ 71,951,839
................... 1,436,791 | ................53,074,070 | .................54,320,983 | ...............203,569,019
................................................... 112,561,849 | ...............103,711,160 | ..............432,765,925
................................. 0 | coovrrrerrmrerriinsennnnnd0 [ | 0
................................. 28,359,738 27,101,974 | .................83,856,951
................. 30,579,237 | ...............806,622,486 | ..............755,247,402 | ...........2,969,791,535
....................................................... 2,886,360 | ...ccoocrrreenn 3,056,325 | .................26,438,923
................. 30,579,237 | ...............803,736,126 | ..............752,191,077 | ...........2,943,352,612
..................................................... 37,843,809 | ................30,192,398 | ..............134,465,249
................................................... 207,673,004 | .................83,038,910 | ...............311,893,885
1,049,252,939 865,422,385 3,389,711,746
................ (20,951,179)] .................49,925,870 | ...............191,217,914
................. 11,134,324 | ..................8,091,933 | .................37,796,896
....................................................... 8,805,618 | ...ccoocvrrrnnnn5,927,647 | ....cco....... 12,047,770
................................. 0] .. 19,939,942 | ................ 14,019,580 | .................49,844,666
............................................................................................... (64,296) | .oovvreeeeeeeerereeseese
................................. [0 sy o IF SO RORRRRO | I SO ORROPRRRORON ||
........... XXX | cernrnnennnnn(1,011,237) | .ce......63,881,154 | ...............241,062,580
........... XXX oorrereennnenee | eonerneennsnneneennen01,900 | i, 193,500 | oooveeeeeee.....681,900
........... XXX evvvvvnrrrernnen | vernrenninnnnn(1,073,137) | ...............63,687,654 | ..............240,380,680

0601. Other revenue......
0602.
0603.

0698. Summary of remai

ning write-ins for Line 6 from overflow page.........c.cccoceeivieviccveeecesieeine

0699. Totals (Lines 0601 thru 0603 plus 0698) (LIN€ 6 @DOVE)........covereieriieieiieieissereesee s

0701.
0702.
0703.

0798. Summary of remai

ning write-ins for Line 7 from overflow page.........ccccoeeevveenieereeeceiieeinne

0799. Totals (Lines 0701 thru 0703 plus 0798) (LiNe 7 @DOVE).........cccvcueririiirieisicreiececreseeerssesiennes

1401.
1402.
1403.

1498. Summary of remai

ning write-ins for Line 14 from overflow page.........cccovevvveeeeeeeiiesieeins

1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 @DOVE).........cccvvevercriirirsreesrsesiriseesneenenae

2901.
2902.
2903.

2998. Summary of remai

ning write-ins for Line 29 from overflow page........ccc.ccvevvevveveverierecrensieennnns

2999. Totals (Lines 2901 thru 2903 plus 2998) (LIN€ 29 @DOVE).........covvevercririiiiirsrcisierieseresesrsnenns
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Statement as of March 31, 2018 of the Blue Care Network of MiChigan

STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

Current Year Prior Year Prior3 Year
CAPITAL AND SURPLUS ACCOUNT to Date To Date Ended December 31

33.  Capital and SUPIUS PriOr FEPOILING YEAT.........c.eueuiierieieieiiireiseieissiesse ettt ettt sssensessessnns | essesssones 1,392,838,048 | ............ 1,123,027,429 | ........... 1,123,027,429
34, Netincome or (I0SS) froM LINE 32.......cocviiiiieieieseese ettt st snns | essessssessessens (1,073,137) | e 63,687,654 | ....ccooeuee. 240,380,680
35.  Change in valuation basis of aggregate policy and claim reserves

36. Change in net unrealized capital gains (losses) less capital gains tax of §.......... 0eee e | s (16,503,689) | ...cevevvrnne. 8,127,293 | ..ccevvne 28,352,409
37.  Change in net unrealized foreign exchange capital gain OF (I0SS).........ccoocueviiirerieieiie et ssereaesnas | evsssaesesssessssssesssssesenses | oevevesesesissenns 1,484,162 | .ccveveernne 1,484,164
38.  Change in Net AEfErmBd INCOME TAX.........ccciiiiiicrricte ettt s ettt es s bbb sstesesnaes | evsssssessssesesssssessnsetessnses | soetesessesesssessssnsesenssensnss | sentesesesesssssesanes 61,172
39, Change in NONAAMITEEA @SSELS..........ccccviieiicieiecie ettt bbbt es bbbt b s s b s s snaetans | sebisaesesansesens (8,693,492) | ...coovvvvvirirernes 120,000 | .coooovrvcrerirnen (467,806)
40. Change in unauthorized and CErtifIed TEINSUIANCE. ...........ccveicviieeieieesee ettt s bs s sssssssssssstes | sssessssessesssessessssssssnssssans | stessessesssessessessessssassesiess | seesssesssssssssssssssesessssenes
41, ChaNGE N TBASUIY SEOCK........c.ueveeveesieeieciereetes e scsesse et s st s et ses e ss sttt s st es s b s s s sses st besses e basbensessssansnns | svsessesessessstnsessesssssnsnssans | stessessesssessessessessssassesnss | sesssonsssssssesssssssessessssenes
42, Change iN SUMPIUS NOES........cvcvieieeirieisie ettt sttt s s st s bbb s s sas s s s st st es et antessesantassananss | svsesssssssessstssessessessnssnsans | stessessessnsessessessessnsassesnss | sesssinsssssssesssssssessesassones
43, Cumulative effect of changes in @CCOUNTING PHINCIDIES.........c.vveviveeieicrieeie ettt sttt ssbes et bssssans | svsessessssesssessessssssssnssssans | stessessesssesssssessessssassesinss | seesssessssssssessssssessessssones
44, Capital changes:

45.

AA.1 PRI TNttt R
44.2 Transferred from surplus (StOCK DIVIAEN)...........ccvurvveieeieiiceeeeie ettt nees
44.3 TranSTErrEd 10 SUMPIUS......c.cviveieeicteeees ettt bbbttt b b st e ettt s bt n e naen
Surplus adjustments:

A5.1 PAIA TN,

45.2 Transferred to capital (Stock Dividend)....

45.3 TranSerred from CAPILAL...........ccccevevireee ettt bbbttt s s b s s s s s ssssnsans | essessssssssssessnssstessesantantes | setessessessessstessessssensessesens | srsessesistestes st s en e tenaaes

46. Dividends to stockholders....
47.  Aggregate write-ins for gains or (I0SSES) iN SUMPIUS...........ceveiveevriieeiiereseteseses e sssss e ssssssse s s besss s ssssssssssessssssessssnes | sossesssssssssssssessssnsanseses {0 (O P 0
48. Net change in capital and SUPIUS (LINES 34 10 47)........cvueveveererceeiesee ettt ssesse s s sessssssssnans | svesssssssseses (26,270,318) | c.ocvvvvrrnenne 73,419,109 | ......c........ 269,810,619
49. Capital and surplus end of reporting period (LINE 33 PIUS 48)........ccceverrrrierereiiereieisetesee e ssesessesessessesessssssssns | seesesssnens 1,366,567,730 | ...ocouc.. 1,196,446,538 | ............ 1,392,838,048

DETAILS OF WRITE-INS

AT07. oottt et ee et RS AR R R R R R R RS E R R | HhER iR R s e s n bt nttis | nenes s bt ns e | seeees sttt
AT02. oottt e kR R E R AR R R R | HhER iR Rttt | neees st | seesbe et
AT03. oottt ee stk E R RE R R R | HhkR iRt s ettt | neees s b bt | seeebe ettt
4798. Summary of remaining write-ins for Ling 47 from OVEIflOW PAGE.........ccoiuiueiieiciiisisieessss ettt ssnss | eosssessesssssssessesssssessns (1 [0 T 0
4799. Totals (Lines 4701 thru 4703 plus 4798) (LINE 47 @DOVE).......ccueririiiiiiiiseiiissiesissiessssessessessesssssssessesssssssesssssssessassesssssnsenss | sesssessesssssssessesssssassans {0 [0 0
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Statement as of March 31, 2018 of the Blue Care Network of MiChigan

CASH FLOW

Currer11t Year Prior2 Year Prior Yegr Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..o vttt | sebeninenns 1,129,389,864 | ............ 1,009,409,580 | ............ 3,616,583,669
2. Netinvestment income 10,542,264 | .....ocovevene 8,767,105 | .oovverernen 40,526,431
3. Miscellaneous income..... ...5,539 638,427
4. Total (LINES T ThIOUGN 3). ettt s sttt en st ensnsnnns | entane .1,139,937,667 | ...coonvee. 1,018,339,121 | ............ 3,657,748,527
5. Benefit and 10SS related PAYMENLS.........ciuiiieiiiiree et tentenne | sressesssentes 751,617,591 | ..o 716,159,927 | ............ 2,955,943,896
6.  Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES..........cverurireerrenirnrirrieins [ eerneinsireseinsessessssssssiiees | sessesssssssssssssssssssssssssassnns | sesssssssssesssssssssesssssssssesens
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS...........cccceueeiiciiiceece e | oo 196,715,777 | ..o 116,388,921 | ............... 450,576,262
8.  Dividends paid to policyholders
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ..8,984 | ... 773,000
10. Total (Lines 5 through 9) ..948,342,352 | ...covvurenn 832,548,848 | ............ 3,407,293,158
11.  Net cash from operations (Line 4 MiNUS LINE 10).........ccccueviiireieiiieiiceeseee ettt sere s ses s ssnsesensns | evessssesenens 191,595,315 | ....ccocoeee. 185,790,273 | .....cocvueeee. 250,455,369
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ...ttt bttt s | sinssnstienen 280,659,621 | ..covvenvenne 168,889,899 | ........... 1,003,572,969
1202 SHOCKS . ...ttt | Srnsbnesenes 110,994,926 | ......ccovevnnee 13,976,783 | coovvvrrrns 44,868,248
12.3 Mortgage loans.
124 Real estate
12.5  Other iNVESIEA @SSES........c.evivieciciciei ettt bbb ssnaens | essessessnsessessenas 119,934 | .o | s 138,696
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVESIMENTS............cc.cveveveveeevesieceeieees | e (791N ] oo 7197 | oo 28,155
12.7  MISCEIIANEOUS PrOCEEMS.........ocvviveieiiieciceecie sttt sttt bbbt es s b sses s snsns | dessessesssaneas 13,189,354 | ..o 34,033,857 | oo, 14,670,152
12.8  Total investment proceeds (LINES 12.110 12.7) ...ttt ssses s ses s sssss s sssssssnees | evessessesanns 404,955,924 | ............... 216,907,736 | ............ 1,063,278,220
13.  Cost of investments acquired (long-term only):
13.1 Bonds ....364,992,829 1,187,575,688
13.2 Stocks ..112,030,542 | ..o 1,673,855 | o 95,273,425
13,3 MOMGAGE I0ANS........cuiviierictcietee sttt bbb bbb b s b s s b s bbbt s s bbb st b esnseas | sbssebessstesessesesassetesessesess | evissesessnsesassssetesnsesesanaes | sbebessesesasntesense s s s bnes
1314 REAI ESIAIE. ...ttt E R E ARk R bRt b b | HeRReRE et eRE et bbbt bbb aes | Hetsentenb et sttt bt enb st | Sbebeti sttt
13.5  Other INVESIE @SSELS........uuvvurircrircrirrisi bbb | frneesseessessessees 505,594 | ...ooovvririrs 3,800,000
13.6  MiSCEllaNEOoUS @PPlICALIONS...........cvuiveiviieiicicisiie ettt ettt b b s s entens | dessessessessstnes 8,928,745 | coocvvrens 14,710,881
13.7 Total investments acquired (Lines 13.1 to 13.6)............... 486,457,710 ...209,116,206
14.  Netincrease or (decrease) in contract loans and premium notes
15.  Net cash from investments (Line 12.8 minus Ling 13.7 @nd LINE 14)........cccvvrrrmrnrrrrninrreinensisssesssssessssssssssssssesses | sessessssssnenns (81,501,786) | v.ovvrvererrrrnes 7,791,530 | oo (225,247,238)
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUPIUS NOLES, CAPILAI NOES.......cvvereeiriirerie ettt s sttt ssessansns | sessesssnssestessassnssessanssnssns | sressessesssssnssessanssnssassansns | stessssssessessnnssessasssnssnssnnes
16.2 Capital and paid in surplus, less treasury stock.
16.3 Borrowed funds. ...(25,000,000)
16.4 Net deposits on deposit-type contracts and other iNSUraNCe lIAbIIIES. ..........c.eeveuirieieeiseeie e | v | sreresissese e sssesesssenss | oesessesessssssessessssensesesas
16.5  DIVIAENAS 10 STOCKNOIAELS. .....c.veeririececiei ettt sttt ensnsns | sessestssssessessassessessanssnssns | sressessessssssssessnnssnssnnsansns | stessssssessassnsssessnssnesnssnes
16.6  Other cash provided (PPHEA)..........eveureriiiiiieiiie it ssnnns | ernssesssnssnnes 5,507,668 | ...cooovriens 18,836,219 | .o 713,839
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | wcccoevrerrnnaes 5,507,668 | ........cc...... 18,836,219 | ....ccuvneeee. (24,286,161)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus LiN€ 17).......cccevvveeeeees | cevervierenns 115,601,197 | .....coonee. 212,418,022 | .cocveveeriernn 921,970
19.  Cash, cash equivalents and short-term investments:
19.1 Beginning of year 623,238,259 ...622,316,289 | ..... ..622,316,289
19.2 End of period (Line 18 plus Line 19.1)......ccccocvvrrrerrrnne 738,839,456 | ...ooovvennnns 834,734,311 | oo 623,238,259
|Note: Supplemental disclosures of cash flow information for non-cash transactions: | | |
20,0007 etttk R E R E R E R E R E R R LR LR LA R LR £ E bttt | seEteeRtsentsentsentenb st entene | Heeenteent st enntenbenb et st | snbsenti ettt
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Statement as of March 31, 2018 of the Blue Care Network of MiChigan

EXHIBIT OF PREMIUMS, E

NROLLMENT AND UTILIZATION
4 5 6

1 Comprehensive (Hospital & Medical) 7 8 9 10
2 3 Medicare Vision Dental Federal Employees Title XVIII Title XIX
Total Individual Group Supplement Only Only Health Benefit Plan Medicare Medicaid Other

Total Members at End of:

1o PHOE Y T .ottt esssssesssssssesssnsnines | cossssesssessssesessend 689,240 |...oeveerrirrirnens 12453 |, 460,448 | ..o, 13,231 | [ | 17,243 | 85,865 | ...ourverrrirrninnienienieens | e esesenes
2. FIrSEQUAMET . ....cvoaceecerericieei et seninees | sentssesneneseessnenes 751,261 | 162,862 |.veevrerrcrerecenne. 469,372 | v, 12,754 | [ verenesssessssssessessnenes | oeevesesssesesessenens 17,580 | .oveeereerereneeinens 88,693 | .ooeeieererieer et | et
3. SeCONd QUAIET.......cuuieeieririieiirirriesiesies s sesisssisnes | ceseeiees e 0 [ rerirerrrerrernenemsenenienine | e ens | st | ehbent sttt sttt nene | nest sttt nte | eheent e n sttt entens | st en ettt et | ehbent st sttt ettt ene | esbsent ettt
4. Third QUAET.......cociieii i | s 0 [ | e | e | sttt ens | feese bbbt | Shbebb bbbttt ens | bbbttt | Shbesb sttt | bbb
5. CUITENE YEAN.. ... | enssssssnsens s 0 it | ernenisssissn s seninens | oeesisess s sene s s senins | ehisene st st st st sene st st sene | eehesene st st st st st senb st | ehtsene st senb st st s st st sene | eeni st st sent st st enb st | chbent st sent sttt sentenne | feenb sttt
6. Current Year Member MONthS........c.ccureerernreeessennssessseeanes | eevesnesssnessseenas 2,255,155 | .o 491,129 | v, 1,406,771 | .o 38,383 | | e | cresesst s 53,293 | 265,579 | .o | s
Total Member Ambulatory Encounters for Period:

T PRYSICIN. ..ot sessessssnins | sestsessseesessenas 1,102,426 | ...cvvovecrrcienne. 184,269 |..coovvvriecricienne. 604,622 |...occooveriirrrinnne 35,973 | oo | et | s 33,655 | .o 243,907 | .ooevvereeerieeenerinerinenne |
8. NON-PRYSICIAN. .....coovercerrireeieeereeiseeessesseeessessseessessenees | serssssssssssssesasnes 500,296 |...oreerrrrrirreienenans 89,385 | .o 269,395 | ..o 26,125 | | e | sssssssss s 16,081 | .oveirineressies 99,310 | e | e ssnenees
9. TOAl. e | s 1,602,722 | ..o, 273,654 |..coovconrriniriinniens 874,017 | 62,098 |....cooovirririinnrinririens 0 [ (O R 49,736 [ ..ovvccsnrinirnnens KL A A O R 0
10. Hospital Patient Days Incurred 56,477 28,158

11. Number of Inpatient AAMISSIONS.........ccccocriiereciisriericisieniees |ereesssriensnsnieeene 1,943 |00 902 e 8,245

12.  Health Premiums Written (a) 560,185,425

13. Life Premiums DIreCt.........c.covviiiiriiriiriiniinisnisnsrsniniens | e O O OO OO OO PO OO OO OO OO
14.  Property/Casualty Premiums WHHEN.........c.coovevieievieiieiies | e 0 [ oot esnienes | ettt | sretesseseses st nessstentes | setessessessstass et e sestes e ssstensens | sressessssestesstensessesssessesess | sersstestesissastesesstensessesentans | stestesesstessesessnsentesetentense | ersesssessessesstestesessntesesans | eresssesses et et st benes
15.  Health Premiums Earned...........coovueeeeermreeneceneeeneeennennee | cvveeeeeeenes 1,047,370,129 |..coovvrerrerenn. 209,855,880 |....cooccerrenn. 549,795,938 |....ovvvvrerirnnns 8,687,890 | ...couvereerrerrreireernnnines | crrreens st snessentnsnnnns | eeeeesnneneesenns 26,808,723 |...coovvvrernnn 252,221,898 | ...cooreeereeeerineeennennnens | e
16.  Property/Casualty Premiums Earned............ccocoeuevevericeiiicns | voveericeseeeesievevensns 0 | e | e enines | seereseeee e ssetesins | esesesesetes s esaeseseresessnesans | esesissesesesesesiesesesestesessness | seresesissesesestesessnesesssseressnns | srietesesissesesestesesssesesessetenes | sbeseetesesisesssensetessnesesanetes | sresisesteseser ettt snaeses s
17. Amount Paid for Provision of Health Care Services............co.. | vevveeveireenn. 757,877,035 |..coovevvenns 111,613,928 |...cvvvvcrerne 411,620,064 |....cocorvvrercnenne 8,698,026 |......vorrririiriniieenine | e | e 25,586,741 | ..covvrveeeennn 202,358,276 | ...ooovvererereriereienrinennis | oo
18.  Amount Incurred for Provision of Health Care Services........... | ....ccco.n........ 806,622,486 |.................. 123,843,496 |.................. 441,396,170 |....cccooevevenees TA4914 | e | e | ereerereiennan 25,004,034 |.....cceu...... 209,263,872 | ..o | ettt
(@) For health premiums written: Amount of Medicare Title XVIII exempt from state taxes or fees $.....252,221,698.
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Statement as of March 31, 2018 of the Blue Care Network of MiChigan

CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)

Aging Analysis of Unpaid Claims
3

1 4 5 6 7
Account 1- 30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total

Claims Unpaid (Reported)

0399999. Aggregate Accounts Not Individually Listed-COVEred.........ovurreirermmieseresnrerssressssesssesssssessenessssseeees I 62,073,442 | oo 1,801,757 [ orvissmeecsssrcessssesssssneenns F T oo oo 64,049,710
0499999, SUDLOLAIS. .......oucveiieieitiie sttt ettt b st st bses bbb b es bbb ses st st b st st st ses s s st st b st s tnbasaas [, 62,073,442 | .oocovovveaan. R RET A 2 07.. L0 ] ) 64,049,710
0599999. Unreported Claims Nd OB ClIAIM RESEIVES...........ccuueueuiueieeiititisisssssssessssssessesessssssssssssssssessessssass  sessssssessessssessessssassesssssssassessesassessesass | atsssessessesssssssessessssassessssassessssassessesanss  ssessstassessesassessessnsassessessssessessstessessntes  febsessssessessssessessesassessessssessesssssssessesans  assessstossessesossessessnsassessesantessesnsassassnss | sesessssassesaes ..295,844 955
0699999, TOLAl AMOUNES WIHREIA. .......cvuevtctcticiesie sttt ettt sttt sseses st st ses s bs s s st b ses st st s st st ss s s s st ansanes  oeksessessasssessessessanssessessassansaesessestansans  festastssssessostssssessessossassssssessestansanssesses  4iessestssossessessossassssssessassansanssessassanses  s4estasssessessostanssessestestonssessessassantnssasse  o4sestesssssnssessastansasssessessantnssesantansnss | sbessasssessessasssnssessassensaseas 11,104,131
0799999. Total Claims Unpaid..........cccccevereriiiircriirsiererriene ..370,998,796
0899999. Accrued Medical Incentive Pool and BONUS AMOUNES..........ccvuveereerinirnireieinsieeeesseesesssesesssesssesseensens ssessees

..................... 99,821,303
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Statement as of March 31, 2018 of the Blue Care Network of MiChigan

UNDERWRITING AND INVESTMENT EXHIBIT

Analysis of Claims Unpaid - Prior Year - Net of Reinsurance

Claims Paid Year to Date Liability End of Current Quarter 5 6
1 2 3 4 Estimated Claim Reserve
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred and Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of
Line of Business of Current Year the Year Prior Year the Year (Columns 1 +3) Prior Year

1. Comprehensive (hOSPital N MEAICAI)...........cuururerreriireireieiieeicie ettt bbbttt | sebsebsesses s bs e nsenes 159,992,237 | ..o 361,719,009 |.oeoveirnireeieieins 30,427,124 | ..o 218,257,330 | .o 190,419,361 | ..covvrvrrvcrcircrerns 225,144,645
2. MEAICAIE SUPPIEMENL. ... ... ceerereeieeeriseiseeeeseseese st se e ssessess e see sttt s s s E s E bbb st s st st s | estnssessessansnssensantnenns 2,604,554 | ..o 4,003,472 | oo 248,701 | .o 2,950,224 | oo 2,853,255 | ..ooveeiereeieseininn 2,782,037
B DBNEAI ONIY....coieieei Rt e bRt | ehee e R bbbt nb e | Hebe bR R bbb bRttt | £resb e bRttt b s | Seheee iR bbbttt | Hereb sttt [0 OO
4. VISION ONIY..oiviiieteiiese ittt 8k s e b 28R £ 28 bE s8R E £ AR bR ARk d Rk s ekt enebesas | 4EieEebeEeRehebeeEe R et et he b s s et et aehebesaete | 4eehebesieEeteE e R e bR e R bt et b et n R et et ene | AeReEettaehe b s R et et e b et s e bRttt ebensets | HehebernEebet et st et e ettt b et n bt n bt | nebebenseb et n ettt b ettt 0 |t
5. Federal Employees Health BENETitS PIaN............ccoiuriiiireciice ettt sttt ettt sssesee | shestnesses st s see e steneneens 6,138,039 | .o 19,369,616 | ....oveeereeeeeienrireireinenns 735,672 | oo 5,428,778 | ..o 6,873,711 | oo 7,414,772
B, THIE XVII = MEAICATE. .......cveieieeciciie ittt bbbttt nbses | sbsnssessessensanssessessentas 76,448,412 | ..o, 124,507,921 | oo 14,077,816 | .ovvveeererreireieies 83,855,853 |....ocoverireierierirnieinns 90,526,228 |.....coovvrrrrieieininns 91,586,716
T THIE XIX = MEUICAIA. ...t ens | £1eb b e bbb e bbbt st b et b et en s | 4ebaee R b e bbb s b b e st b bR e ets | £hnE bR bbb bbb | HeRE e bbbt | Hbreb st (0 OO
8. ONEI NBAIN.....cee bbb f £ R E R SRR E e skt E Rt b s b b ees | £E8eE1eE R L e E e E LR EeeReRe et hent et h et | eRiee et et e seEeeE et heEeehen e b nt et sne | LhenteEneh et et seh bRt s st et st s er e | HehenEee e neE et et E s e e b en et | freennE e e nen e 0 [
9. Health SUDEOLAI (LINES 110 8).......uureueeriiecieicieiieieereise ittt bbb bbbttt | Eienbesbssb st en e 245,183,242 | oo 509,690,108 | ...cvcvnrrierireinnenienas 45,489,313 | .o 310,492,185 | ..oovviinineineininas 290,672,555 | ..ooveeereieiiniinnineinas 326,928,170
10, HEAItNCANE FECEIVADIES ()....vurvuvrcveeieueiseiscessiei ettt bbbttt | Hbaebsent bbb 18,147,893 | oo 42,633,905 | ..o | e | et 18,147,893 | ..o 52,231,508
11, OB NMON-NEAIN. ... bbbt s bbbkt e sttt nns | 4ebeteh et bR b s s bt h ekt h e | £eeb et heeE et Rt s Rt h st h st et b et | £henb et bbbttt e | Hebeb et bbbttt | 1ttt en et b et 0 [ o
12.  Medical incentive poolS and BONUS @MOUNES...........ccouireiriiiieieiiieieirie sttt s s b s st s s s s ssnsesesnses | sretensnsesessnsessssnseresnsens 2,573,005 | ..ccovovirirerererceeeea 430,682 | ..o 72,532,246 | ..o 27,289,057 |..ocoovvvrrerrererrnnne 75,105,251 | .oooovvveveeeeeee 74,465,252
13, TOtAIS (LINES G-10FT1H12). ..ttt ettt bRttt | ebenb s nen e 229,608,354 | ..o 467,486,885 | ..o 118,021,559 | oo 337,781,242 | oo 347,629,913 | oo 349,161,914
(@) Excludes$.......... 0 loans or advances to providers not yet expensed.




Statement as of March 31, 2018 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The financial statements of Blue Care Network of Michigan (BCN) are presented on the basis of accounting practices required by the Michigan Department of
Insurance and Financial Services (DIFS).

DIFS has adopted the National Association of Insurance Commissioners’ (NAIC) Accounting Practices and Procedures Manual and the related NAIC Annual
and Quarterly Statement Instructions (NAIC SAP) for determining and reporting the financial condition and results of operations of an insurance company. DIFS
requires the use of NAIC SAP to the extent that practices, procedures, and reporting standards are not modified by the Michigan Insurance Code or by the DIFS
Forms and Instructions for Required Filings in Michigan as prescribed or permitted practices.

A reconciliation of BCN's net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the State of Michigan is shown
below:

| SSAP# | F/SPage | FiSLine# | 2018 | 2017
NET INCOME
(1) Blue Care Network of Michigan state basis
(Page 4, Line 32, Columns 2 & 3) XXX XXX XXX $  (1,073,137) |$ 240,380,680
(2) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
| | | B B
(3) State Permitted Practices that are an increase/(decrease) from NAIC
SAP
$ $
(4) NAICSAP (1-2-3=4) XXX XXX XXX $  (1,073,137) |$ 240,380,680
SURPLUS
(5) Blue Care Network of Michigan state basis
(Page 3, line 33, Columns 3 & 4) XXX XXX XXX $1,366,567,730 |$1,392,838,048
(6) State Prescribed Practices that are an increase/(decrease) from NAIC
SAP
| | | 5 B
(7) State Permitted Practices that are an increase/(decrease) from NAIC
SAP
$ $
(8) NAICSAP (5-6-7=8) XXX XXX XXX $1,366,567,730 |$1,392,838,048

Accounting Policy

Administrative revenues primarily consist of administrative fees for services provided under administrative service contracts (ASC), including management of
medical services, claims processing, and access to provider networks. Under ASC arrangements, self-funded groups retain the primary underwriting risk of
paying claims, and BCN retains an element of credit risk to providers in the event reimbursement is not received from the group; therefore, claims paid by BCN
and the corresponding reimbursement of claims, plus administrative fees are netted. Amounts due from ASC groups are equal to the amounts required to pay
claims and administrative fees. Administrative fees are earned as services are performed and are calculated based on the number of members in a group or
the group'’s claim experience. Since benefit expenses for ASC arrangements are not the responsibility of BCN, claims paid by BCN and the corresponding
reimbursement of claims are not reported in the accompanying Statement of Revenue and Expenses. Administrative fee revenues related to ASC
arrangements are included as a reduction in operating expenses, cost containment expenses, and other claim adjustment expenses. Administrative fee

revenues of $12,197,372 related to ASC arrangements are included as an offset in operating expenses as of March 31, 2018.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan backed securities — stated at amortized cost. Premiums and discounts on loan-backed securities and structured securities are amortized using the
retrospective method based on anticipated prepayments at the date of purchase. Prepayment assumptions are obtained from broker dealer survey

values or internal estimates. Changes in estimated cash flows from the original purchase assumptions are accounted for using the prospective method.

Going Concern

Management has evaluated BCN’s ability to continue as a going concern and does not have any substantial doubt about BCN'’s ability to continue as a going
concern.

Note 2 - Accounting Changes and Corrections of Errors

No significant changes.

Note 3 — Business Combinations and Goodwill

No significant changes.

Note 4 - Discontinued Operations

No significant changes.

Note 5 - Investments

D.

Loan-Backed Securities
(1) Description of Sources Used to Determined Prepayment Assumptions

Prepayment assumptions are obtained from broker dealer survey values or internal estimates.
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Statement as of March 31, 2018 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

(2) Other-Than-Temporary Impairments

Not applicable.

(3) Recognized OTTI securities

Not applicable.

(4) Allimpaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related

impairment remains):

a. The aggregate amount of unrealized losses: 1. Less than 12 Months $ (5,486,705)
2. 12 Months or Longer $ (857,928)
b.  The aggregate related fair value of securities with unrealized losses: 1. Less than 12 Months $ 229,171,217
2. 12 Months or Longer $ 22,026,192

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

Because BCN has determined the investments, noted in (4)b above, have not been subject to credit losses and BCN does not have the intent
to sell the securities and has the ability to hold such securities, BCN does not consider these investments to be other-than-temporarily impaired.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions
Not applicable, including E(3)b.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

Not applicable.

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
Repurchase Transactions — Cash Provider — Overview of Secured Borrowing Transactions

Not applicable.

H. Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Taker — Overview of Sale Transactions

Not applicable.

Reverse Repurchase Agreements Transactions Accounted for as a Sale
Repurchase Transaction — Cash Provider — Overview of Sale Transactions

Not applicable.

M. Working Capital Finance Investments

(2) Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs

Not applicable.

(3)  Any Events of Default or Working Capital Finance Investments

Not applicable.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant changes.

Note 7 - Investment Income

No significant changes.

Note 8 - Derivative Instruments

No significant changes.

Note 9 — Income Taxes

No significant changes.

Note 10 — Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

No significant changes.
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Statement as of March 31, 2018 of the Blue Care Network of MiChigan

NOTES TO FINANCIAL STATEMENTS

Note 11 — Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1)

BCN became a member of the Federal Home Loan Bank of Indianapolis (FHLBI) on December 1, 2009, in order to obtain short-term, long-term and
line-of-credit borrowing privileges. On October 8, 2015, BCN borrowed $50,000,000 at a rate of 1.56% on a 60 month loan. BCN plans to utilize any funding
obtained to cover operational needs or longer-term strategic plans. Borrowings are accounted for consistent with SSAP No. 15, Debt and Holding Company

Obligations and SSAP No. 52, Deposit Type Contracts. The loans are collateralized by government securities at 105% of the outstanding loan balance.

(2) FHLB Capital Stock
a.  Aggregate Totals
1. Current Year
Total
(@) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 4,205,500
() Actual or estimated borrowing capacity as
determined by the insurer $ 93,455,556
2. Prior Year-End
Total
(@) Membership Stock — Class A $
(b) Membership Stock — Class B 4,205,500
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d) $ 4,205,500
() Actual or estimated borrowing capacity as
determined by the insurer $ 93,455,556
b.  Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year
Membership Total Not Eligible for Lessthan |6 Months to Less| 1 to Less Than
Stock (2+3+4+5+6) Redemption 6 Months Than 1 Year 3 Years 3105 Years
1. Class A $ $ $ $ $ $
2. ClassB $ 4205500 |$ 4205500 [$ $ $ $
(3) Collateral Pledged to FHLB
a.  Amount Pledged as of Reporting Date (Current Year0
1 2 3
Fair Value Carrying Value Aggregate Total Borrowing
Current Year Total Collateral Pledged $ 55,697,518 |$ 53,485,535 |$ 50,000,000
Prior Year Total Collateral Pledged $ 60,655,363 |$ 58,424,486 |$ 50,000,000
b.  Maximum Amount Pledged During Year
1 2 3
Amount Borrowed at Time
Fair Value Carrying Value of Maximum Collateral
Current Year Total Collateral Pledged $ 60,251,249 |$ 58,277,573 |$ 50,000,000
Prior Year Total Collateral Pledged $ 84,244 152 |$ 81,208,373 |$ 75,000,000
(4) Borrowing from FHLB
a.  Amount as of the Reporting Date
1. Current Year
1 2
Funding Agreements
Total Reserves Established
(@) Debt XXX
(b) Funding Agreements 50,000,000
(c) Other XXX
(d) Aggregate Total (a+b+c) 50,000,000
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2. Prior Year

1 2
Funding Agreements
Total Reserves Established
(a) Debt $ XXX
(b) Funding Agreements 50,000,000 |$
(c) Other XXX
(d) Aggregate Total (a+b+c) [$ 50,000,000 [$
b.  Maximum Amount During Reporting Period (Current Year)
Total
1. Debt
2. Funding Agreements 50,000,000
3. Other
4. Aggregate Total (Lines 1+2+3) 50,000,000
c.  FHLB - Prepayment Obligations
Does the Company have Prepayment Obligations under the
Following Arrangements (YES/NO)
1. Debt N/A
2. Funding Agreements NO
3. Other N/A

Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
Note 12, including 12A(4) is not applicable; BCN has no defined benefit plans.
Note 13 — Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations

9. The Continuing Appropriations Act of 2018, has suspended the assessment and collection of the annual fee for Section 9010 of the ACA for the calendar year 2019.

Therfore the special surplus balance will be zero for calendar year 2018. Changes in balances of special suruplus funds from the prior year are due to the reserve for the 2017
ACA Fee payable in 2018.

Note 14 - Liabilities, Contingencies and Assessments
No significant changes.
Note 15 - Leases
No significant changes.
Note 16 - Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes.
Note 17 - Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B. Transfer and Servicing of Financial Assets
(2) Servicing Assets and Servicing Liabilities
Not Applicable.
(4) Securitizations, Asset-Based Financing Arrangements and Similar Transfers Accounted for as Sales
Not Applicable.
C. Wash Sales

BCN had no wash sales for the 1st Quarter of 2018.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Portion of Partially Insured Plans
A ASO Plans
Not applicable.

B. ASC Plans

As a result of a recent change in the Michigan Insurance Code, HMOs are permitted to directly contract with groups to administer Self-Funded group health plans.
BCN as the sole shareholder of BCN Service Company received Non-disapproval on November 2, 2017 from the State of Michigan Department of Insurance and
Financial Services to receive all Administrative Service Contracts ("ASCs") and all other asset and liabilities related to such ASCs from BCN Service Company.
This transition was effective on January 1, 2018.
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The gain from operations from Administrative Services Contract (ASC) uninsured plans and he uninsured portion of partially insured plans was as follows during

2018:

ASC

Uninsured Plans

Uninsured Portion of
Partially Insured Plans

Total
ASC

a.  Gross reimbursement for medical cost incurred

2

26,227,278 |$

$

226,227,278

Gross administrative fees accrued

12,197,372

12,197,372

from plans)

Other income or expenses (including interest paid to or received

Gross expenses incurred (claims and administrative)

2

39,913,390

239,913,390

Total net gain or loss from operations

(

>

1,488,740)

$

(1,488,740)

Medicare or Similarly Structured Cost Based Reimbursement Contract

No significant changes.

Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant changes.

Note 20 - Fair Value Measurements

A

Fair Value Measurements

(1)

Fair Value Measurements at Reporting Date

Level 1

Level 2

Level 3

Total

Net Asset Value
(NAV) Included in
Level 2

Assets at Fair Value

Common Stocks

Industrial and miscellaneous

248,116,227

248,116,227

Mutual funds

572,695

572,695

Cash Equivalents

Exempt money market mutual funds

76,850,099

76,850,099

Total

325,539,021

AP P| P n |

325,539,021

PR N ||

Liabilities at Fair Value

Not applicable.

Rl

Total

|

Not applicable.

Not applicable.

Fair Value Measurements in (Level 3) of the Fair Value Hierarchy

Policies when Transfers Between Levels are Recognized

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Certain assets and liabilities of BCN are measured and reported: (a) at amortized cost, (b) at values using the adjusted audited GAAP equity method, or (c) at
values that approximate fair value due to their liquid or short-term nature.

Not applicable.

Other Fair Value Information

Not applicable.

Fair Value of Financial Instruments

Derivative Assets and Liabilities

Net Asset Value
Aggregate Fair Not Practicable | (NAV) Included
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value) in Level 2
Bonds: $ $ $ $ $ $
Special Revenue and
assessment $ 246,224,050 |$ 251,346,626 |$ $ 246,224,050 |$ $ $
Industrial and miscellaneous  |$ 689,675,820 |$ 693,566,751 |$ $ 689,675,820 |$ $ $
U.S. government § 235,848,714 |$ 239,314,419 |$ $ 235,848,714 |$ $ $
Hybrid $ 915,180 |$ 915,180 |$ $ 915,180 |$ $ $
Other governments $§ 3667485 |§ 3,743,267 |$ $ 3,667,485 |$ $ $
Total Bonds $1,176,331,249 |$ 1,188,886,243 |$ $1,176,331,249 |$ $ $
$ $ $ $ $ $ $
Common Stocks $ $ $ $ $ $ $
Industrial and miscellaneous ~ |$ 248,116,227 |$ 248,116,227 |$ 248,116,227 |$ $ $ $
Mutual funds $§ 57269 |3 572,695 |$ 572,695 |$ $ $ $
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D.

Net Asset Value
Aggregate Fair Not Practicable | (NAV) Included
Type of Financial Instrument Value Admitted Assets (Level 1) (Level 2) (Level 3) (Carrying Value) in Level 2
Total Common Stocks $ 248,688,922 |$ 248,688,922 |$ 248,688,922 |$ $ $ $
$ $ $ $ $ $ $
Cash Equivalents & Short Term
Investments $ $ $ $ $ $ $
Industrial and miscellaneous $ 521445144 |$ 522,322,945 |$ $ 521445144 |$ $ $
Exempt money market mutual
funds $ 76,850,099 |$ 76,850,099 |§ 76,850,099 |$ $ $ $
Other money market mutual
funds $ 51,803488 |§ 51,803,488 |§ 51,803,488 |$ $ $ $
Total Cash Equivalents & Short
Term $ 650,098,731 |$ 650,976,532 |§ 128,653,587 |§ 521,445,144 |$ $ $

Not Practicable to Estimate Fair Value

Not applicable.

Note 21 — Other Items

C.

Other disclosures

On March 29, 2018, BCN made a contribution of $85,000,000 to the Michigan Health Endowment Fund to fulfill BCN’s mission to promote the health and financial
peace of mind for its members concerning quality affordable health care and service; and to support programs that back health and welfare activities in Michigan

communities which includes benefitting the health and wellness of Michigan’s children and seniors. This contribution is reflected in the Statement of Revenue and
Expenses as a part of general administrative expenses.

Note 22 — Events Subsequent

No significant changes.

Note 23 — Reinsurance

No significant changes.

Note 24 - Retrospectively Rated Contracts and Contracts Subject to Redetermination

E.

Risk Sharing Provisions of the Affordable Care Act

(1)

()

Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act

risk sharing provisions Yes[X] No[ ]
Impact of Risk Sharing Provisions of the Affordable Care Act on admitted assets, liabilities and revenue for the current year:
a.  Permanent ACA Risk Adjustment Program AMOUNT
Assets

1. Premium adjustments receivable due to ACA Risk Adjustment (including high risk pool payments) $
Liabilities

2. Risk adjustment user fees payable for ACA Risk Adjustment $ 390,226

3. Premium adjustments payable due to ACA Risk Adjustment (including high risk pool payments) $ 68,332,174
Operations (Revenue & Expenses)

4.  Reported as revenue in premium for accident and health contracts (written/collected) due to ACA Risk

Adjustment $ (20,105,714)

5. Reported in expenses as ACA Risk Adjustment user fees (incurred/paid) $ 78,162
b.  Transitional ACA Reinsurance Program | AMOUNT
Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance $ 94,211

2. Amounts recoverable for claims unpaid due to ACA Reinsurance (contra liability) $

3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance $
Liabilities

4. Liabilities for contributions payable due to ACA Reinsurance — not reported as ceded premium $

5. Ceded reinsurance premiums payable due to ACA Reinsurance $

6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance $
Operations (Revenue & Expenses)

7. Ceded reinsurance premiums due to ACA Reinsurance $

8.  Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments $

9.  ACA Reinsurance contributions — not reported as ceded premium $
c. Temporary ACA Risk Corridors Program | AMOUNT
Assets

1. Accrued retrospective premium due to ACA Risk Corridors |$
Liabilities

3. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors |$
Operations (Revenue & Expenses)

3.  Effect of ACA Risk Corridors on net premium income (paid/received) $

4.  Effect of ACA Risk Corridors on change in reserves for rate credits $
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@)

Roll forward of prior year ACA Risk Sharing Provisions for the following asset (gross of any nonadmission) and liability balances along with the reasons for
adjustments to prior year balance:

Unsettled Balances

Differences Adjustments Ref as of the Reporting Date

Accrued During

the Prior Year on

Business Written
Before Dec. 31 of

Received or Paid as of
the Current Year on
Business Written

Before Dec. 31 of

Prior Year
Accrued Less
Payments (Col.

Prior Year
Accrued Less
Payments (Col.

To Prior Year

To Prior Year

Cumulative
Balance from
Prior Years

Cumulative
Balance from
Prior Years

the Prior Year the Prior Year 1-3) 2-4) Balances Balances (Col. 1-3+7)
1 2 3 4 5 6 7 8 0
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable

(Col. 2-4+8)
10
(Payable)

a. Permanent ACA
Risk Adjustment
Program
1. Premium
adjustments
receivable
(including high risk
pool payments)  |$ $ $ $ $ $ $ $ A S $
2. Premium
adjustments
(payable)
(including high risk
pool payments)

3. Subtotal ACA
Permanent Risk
Adjustment
Program $

b. Transitional ACA
Reinsurance
Program
1. Amounts
recoverable for
claims paid $
2. Amounts
recoverable for
claims unpaid
(contra liability) D
3. Amounts
receivable relating
to uninsured plans E
4. Liabilities for
contributions
payable due to
ACA Reinsurance
- not reported as
ceded premiums F
5. Ceded
reinsurance
premiums payable G
6. Liability for
amounts held
under uninsured
plans H
7. Subtotal ACA
Transitional
Reinsurance
Program $

[ Temporary ACA
Risk Corridors
Program
1. Accrued
retrospective
premium $
2. Reserve for rate
credits or policy
experience rating
refunds J
3. Subtotal ACA
Risk Corridors
Program $

d. Total for ACA Risk
Sharing Provisions [§ 3,441,009

Explanations of Adjustments

48,233,940 48,233,940 B 48,233,940

§ 48,233,940

-
)
-

$ 48,233,940

-
[
-

§ 48,233,940

3,279,676 |$ § 3185465 |§ $ 94,211 |$ $ $ C|$ 94,211 |$

3,279,676 |$ § 3185465 |$ $ 94,211 |$ $ $ $ 94,211 |$

161,333 |$ $ 127,129 |$ $ 34,204 |$ $ $ I |$ 34,204 |$

161,333 |$ $ 127,129 |$ $ 34,204 |$ $ $ $ 34,204 |$

§ 48233940 |§ 3312594 |$ $ 128415 |§ 48,233,940

<
R=2
)

128415 |§ 48,233,940

c—IemMmUoOw>

(4)

Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Unsettled Balances

Differences Adjustments as of the Reporting Date

Received or Paid as of
the Current Year on
Business Written
Written| Before Before Dec. 31 of Payments Payments To Prior Year | To Prior Year Prior Years
Dec. 31 of the| Prior Year the Prior Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7)
1 2 3 4 5 6 7 8 9
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable

Accrued
the Prior Year

Cumulative
Balance from
Prior Years
(Col. 2-4+8)
10
(Payable)

Cumulative
Balance from

Prior Year
Accrued Less

Prior Year
Accrued Less

During
on Business

a. 2014
1. Accrued
retrospective
premium $
2. Reserve for rate
credits for policy

161,333 |$ $ 127,129 |$ $ 34,204

)
-
L
>

$ 34,204

-

RoEd
-
-
-
-
REd
-
RoEd
@
-
RoEd
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Unsettled| Balances
Differences Adjustments as of the| Reporting Date
Received or|Paid as of
Accrued|During the Current| Year on Prior Year Prior Year Cumulative Cumulative
the Prior Year|on Business Business| Written Accrued Less | Accrued Less Balance from Balance from
Written| Before Before|Dec. 31 of Payments Payments To Prior Year | To Prior Year Prior Years Prior Years
Dec. 31 of the| Prior Year the Prior| Year (Col. 1-3) (Col. 2-4) Balances Balances (Col. 1-3+7) (Col. 2-4+8)
1 2 3 4 5 6 7 8 9 10
Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable) Receivable (Payable)
experience rating
refunds
b. 2015
1. Accrued
retrospective
premium $ $ $ $ $ $ $ C|$ $
2. Reserve for rate
credits for policy
experience rating
refunds $ $ $ $ $ $ $ $ D |$ $
c. 2016
1. Accrued
retrospective
premium $ $ $ $ $ $ $ $ E |$ $
2. Reserve for rate
credits or policy
experience rating
refunds $ $ $ $ $ $ $ $ FI$ $
d. Total for Risk
Corridors $ 161,333 |$ $ 127129 [$ $ 34,204 |$ $ $ $ 34,204 |$
A
B.
C.
D.
E.
F.
24E(4)d (Columns 1 through 10) should equal 24E(3)c3 (Column 1 through 10 respectively)
(5) ACA Risk Corridors Receivable as of Reporting Date
1 2 3 4 5 5
Estimated Amount|  Non-Accrued Asset Balance
to be Filed or Final | Amounts for (Gross of
Risk Corridors Program | Amount Filed with |  Impairmentor | Amounts Received | Non-Admissions) Non-Admitted | Net Admitted Asset
Year CMS Other Reasons from CMS (1-2-3) Amount (4-5)
a. 2014 $ 17,193,569 |$ 14,303,403 |$ 2,855,962 |$ 34,204 |$ 34,204 |$
b. 20152017 4,154,148 4,154,148
c. 2016 20,617,732 20,617,732
d. Total (atb+c) $ 41,965,449 |$ 39,075,283 |$ 2,855,962 |$ 34204 |$ 34,204 |$

24E(5)d (Column 4) should equal 24E(3)c1 (Column 9)
24E(5)d (Column 6) should equal 24E(2)c1

Note 25 - Change in Incurred Losses and Loss Adjustment Expenses

A

Change in Incurred Losses and Loss Adjustment Expenses

Liabilities for unpaid claims and claims adjustment expenses as of December 31, 2017 were $336,859,118. As of March 31, 2018, $252,454,863 has
been paid for incurred claims and claims adjustment expenses attributable to insured events of prior years. Liabilities for unpaid claims and claims
adjustment expenses remaining for prior years are now estimated to be $48,148,640 as a result of a re-estimation of unpaid claims and unpaid claims
adjustment expenses on all lines of business. Therefore, there has been a $36,255,615 favorable prior year development based on the analysis of
recent loss development trends from December 31, 2017 to March 31, 2018.

Not Applic

able.

Note 26 — Intercompany Pooling Arrangements

No significant changes.

Note 27 - Structured

Settlements

Not Applicable for Health Companies.

Note 28 — Health Care Receivables

No significant changes.

Note 29 - Participating Policies

No significant changes.

Note 30 — Premium Deficiency Reserves

No significant changes.

Note 31 - Anticipated Salvage and Subrogation

Information about Significant Changes in Methodologies and Assumptions
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NOTES TO FINANCIAL STATEMENTS

Not Applicable.
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1.2
2.1

22
3.1

3.2
3.3

34
35
4.1

42

6.1
6.2

6.3

6.4

6.5

6.6
71

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] NoJ[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[X] Nol[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

BCBSM purchased the remaining 29.9 percent non-controlling interest in Tessellate, LLC and transferred this purchased interest to COBX, Inc. Added two new subsidiaries of New
Directions Behavioral Health, LLC.

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ ] No[X]

If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ]

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2017

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This date should be
the date of the examined balance sheet and not the date the report was completed or released. 12/31/2013

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 06/15/2015

By what department or departments?

Michigan Department of Insurance and Financial Services

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ ] No[ ] NAI[X]

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts or securities firms? Yes[ ] No[X]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB OCC | FDIC | SEC

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nol[ ]

(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c)  Compliance with applicable governmental laws, rules and regulations;

(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e)  Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[X] No[ ]

If the response to 9.2 is Yes, provide information related to amendment(s).

Amendments include: added language to address appropriate use of the business computer systems, added language related to a respectful work environment and updated language to
prohibit monetary gifts or cash equivalents.

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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9.31

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] NoJ[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 2,092,647
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] NoJ[ ]

If yes, give full and complete information relating thereto:

Pledged as collateral to FHLB — (Fair Value $55,697.518, Statement Value $53,485.535). On deposit with States - (Market Value $1.000.000, Statement Value $1.000.000).

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 0
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 16,236,135 16,280,049
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 16,236,135 $ 16,280,049
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[ ] No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[ ] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 0
Total payable for securities lending reported on the liability page: $ 0

Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

17.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
State Street Bank and Trust Company 801 Pennsylvania, Kansas City, MO 64105
Fidelity Investments Institutional Operations Co. 100 Magellan Way KW2B Covington, KY 41015
Federal Home Loan Bank of Indianapolis 8250 Woodfield Crossing Blvd. Indianapolis, IN 46240

17.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 Ifyes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason

17.5 Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to make investment decisions on behalf
of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as such ["...that have access to the investment accounts", "handle

securities"].
1 2
Name of Firm or Individual Affiliation
Blue Cross Blue Shield of Michigan A
Loomis Sayles U
Los Angeles Capital Management and Equity Research, Inc. 9]
17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[ ] No[X]
17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[ ] No[X]
17.6 For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the table below.
1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

Blue Cross Blue Shield of Michigan
105377 Loomis Sayles 04-3200030 SEC NO
119033 Los Angeles Capital Managementand | 549300DZCL1LRBNVU327 SEC NO
Equity Research, Inc.
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities? Yes[ ] No[X]
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GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH

1. Operating Percentages:
1.1 A&H loss percent ......
1.2 A&H cost containment percent
1.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .........cvuururrererrererreietesesseessseesseessssseesessesssessessesssesseesssssesssessessesssessessasssessessasssssssssssessessasssessessssasssnssnses

2.1 Do you act as a custodian for health SAVINGS GCCOUNES? ..........cccvviuiiiieiieiiceicee ettt bbbttt ettt bt et es et bbb st s st b e Yes[ |
2.2 Ifyes, please provide the amount of custodial funds held as of the reporting date.
2.3 Do you act as an administrator for health savings accounts? ..... Yes[ |
2.4 |If yes, please provide the amount of funds administered as of the reporting date.
3. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?.........c.coevervvvveevceriecceeceee e Yes[ ]
3.1 Ifno, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the

state of dOMICIE OF the TEPOMING ENLY?......... ettt ettt ee st E 888888 E b s et Yes[ ]
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code 1D Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating

NONE
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

State, Etc.

Active
Status

Direct Business Only

2

Accident
and Health
Premiums

3

Medicare
Title XVIII

4

Medicaid
Title XIX

5
Federal
Employees
Health Benefits
Program
Premiums

6
Life and
Annuity
Premiums and
Other
Considerations

Property/
Casualty
Premiums

Total
Columns
2 through 7

Deposit-Type
Contracts

© NSO W=

DO T OT OO DR RS DDA A D DD GWWWWWWWWWRNNININNNRNRDNDN S 2 a3 a2 a
C©oONDARXN 2O O000NDDARON 2O O000NDDAROND =20 000N REWON =0 ©00NDRWND = O

61.

Alabama...
Alaska..
Arizona
Arkansas..
California..
Colorado..
Connecticut
Delaware
District of Columbia
Florida
Georgia
Hawaii

Kentucky
Louisiana

Maryland
Massachusetts
Michigan
Minnesota
Mississippi
Missouri
Montana
Nebraska
Nevada

New Hampshire...
New Jersey
New Mexico.
New York
North Carolina..
North Dakota....

Vermont

Virginia
Washington
West Virginia....
Wisconsin
Wyoming
American Samoa

Puerto Rico

U.S. Virgin Islands
Northern Mariana Islands
Canada

Aggregate Other alien..
Subtotal....

Reporting entity contributions for
Employee Benefit Plans...
Total (Direct Business)

.| ....778,042,507

686,699

686,699 | ..

.| ....778,729,206

....252,221,698

...... 26,808,723

..... 1,057,759,627

DETAILS OF WRITE-INS

58001.
58002.
58003.
58998.

58999.

Summary of remaining write-ins

for line 58 from overflow page...........cccoevuevene

Total (Lines 58001 thru 58003 plus 58998)

(Line 58 aboVe).......vververrerrirnrenrereinnens

(@)

Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG........

E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ...

Q14

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer.

N - None of the above - Not allowed to write business in the state......................
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Blue Cross
+ Blue Shield
VAv . of Michigan
@ ®

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

MUTUAL INSURANCE COMPANY
EIN: 38-2069753
NAIC 54291, Group 572

BLUE CROSS BLUE SHIELD OF MICHIGAN

ini i LifeSecure Holdings
Accident Fund Holdings, Inc. Aff'“'t‘,’ Services, LLC c tion’ g VYoodward
. | EIN: 26-4728075 orporation Straits Insurance
EIN: 27-0521030 . 20.
G =79 EIN: 20-1420821 Company
roup Group 572 EIN: 47-2221114
AZ NAIC 15649

Accident Fund Insurance

AF Global Capital, Ltd.
Company No. 09789424
United Kingdom

Blue Care Network
of Michigan
EIN: 38-2359234
NAIC 95610, Group 572

Blue Care of

NASCO Corporation

— EIN:58-1767730

LifeSecure Insurance
Company

Company of America

EIN: 75-0956156

EIN: 38-3207001
NAIC 10166
Group 572

Fundamental Agency, Inc.
EIN: 32-0550098

NAIC 77720, Group 572

Wi

Accident Fund General
Insurance Company
EIN: 20-3058200
NAIC 12304, Group 572

Accident Fund National
Insurance Company
EIN: 20-3058291
NAIC 12305 Group 572

CompWest Insurance Company
EIN: 20-1117107
NAIC 12177, Group 572
CA

Third Coast Insurance
Company
EIN: 36-4072992
NAIC 10713, Group 572
Wi

United Wisconsin Insurance
Company
EIN: 39-0941450
NAIC 29157, Group 572
Wi

Michigan Medicaid Holdings
Company
EIN: 45-3854611

BCS Financial
Corporation* Blue Cross Complete of

EIN: 36-4247278 Michigan LLC?
DE EIN: 47-2582248
NAIC 11557

1 See page 2 for affiliated companies.

2 Michigan Medicaid Holdings Company owns a 50% stake of Blue Cross Complete of
Michigan LLC. Remaining 50% stake is owned by AmeriHealth Caritas Health Plan.

3 A 99% stake of New Directions Behavioral Health is owned by NDBH Holding Company,
L.L.C. The remaining 1% stake is owned by Good Health HMO, Inc., a wholly owned
subsidiary of Blue Cross and Blue Shield of Kansas City.

4 See page 3 for affiliated companies.

5 BCBSM owns an 80% stake in LifeSecure Holdings Corporation with the remaining 20%
owned by BCS Financial.

BCN Service
Company
EIN: 38-3134881

Michigan, GA
Inc.
EIN: 38-2536979
NAIC 52037,Group 572
BMH LLC*

Blue Cross
Blue Shield of
Michigan Foundation
EIN: 38-2338506

BH Assets, LLC
EIN: 27-1038374
DE

— EIN:30-0703311

DE

EIN Properties LLC

—1 EIN:45-1259278

COBX CO.
EIN: 81-3438452

NDBH Holding
Company, L.L.C.
EIN: 45-1062167

MO

Visiant Holdings,
Inc.
EIN: 47-5653683

Tessellate Holdings,
LLC
EIN: 47-4522025
DE

New Directions
Behavioral Health,
LL.C:?

EIN: 43-1698690
MO

e4,LLC
EIN: 82-3783757
MO

ikaSystems
Corporation
EIN: 11-3738370
DE

Tessellate, LLC
EIN: 45-3742721
DE

e4 Health, Inc.
EIN: 45-3341045
DE

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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Blue Cross
S Blue Shield
of Michigan

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BMH LLC1
DE limited liability company
EIN: 30-0703311

BMH SUBCO I LLC2

BMH SUBCO Il LLC3
DE limited liability company

AmeriHealth Caritas Services, LLC
DE limited liability company

DE limited liability company

EIN: 38-3946080

——

Keystone Family Health Plan

PA general partnership
EIN: 23-2842344

EIN: 80-0768643

EIN: 45-5415725

AmeriHealth Caritas Health Plan
PA general partnership
EIN: 23-2859523

AMHP Holdings Corp.
PA business corporation
EIN: 26-1144363

AmeriHealth Nebraska,
Inc.4
NE business corporation
EIN: 45-3790685

NAIC 14261

T's1O

PerformRX IPA of New AmeriHealth AmeriHealth Caritas Caﬁg:r:)i?aa\l;zre Ca:tr:: ?2;:;“:"0 Select Health of
York, LLC Mlchlga'n, Inc. lowa, Inc. Inc. ’ X businesys ) South Carolina, Inc.
NY limited liability company Mi busmgss |A business DE business corporation SC business
EIN: 26-1809217 corporation corporation corporation EIN: 82-1141687 corporation
EIN: 46-0906893 EIN: 47-3923267 EIN: 61-1847073 ' EIN: 57-1032456
NAIC 15104 NAIC 15800 ' NAIC 95458

AmeriHealth Caritas
Indiana, LLC
IN business corporation
EIN: 20-4948091

PerformRx, LLC
PA limited liability company
EIN: 27-0863878

Blue Cross Complete of
Michigan LLC7
MI limited liability company
EIN: 47-2582248
NAIC 11557

Florida True Health, Inc.5
FL business corporation
EIN: 45-4088232
NAIC 14378

PerformSpecialty, LLC
PA limited liability company
EIN: 61-1729412

Community Care of
Florida, LLCse
FL limited liability
corporation
EIN: 61-1720226

AmeriHealth Caritas
Louisiana, Inc.
LA business corporation
EIN: 27-3575066
NAIC 14143

AmeriHealth Caritas
District of Columbia, Inc.
District of Columbia
business corporation
EIN: 46-1480213
NAIC 15088

Community Behavioral
Healthcare Network of
Pennsylvania, Inc.
PA business corporation
EIN: 25-1765391

AmeriHealth Caritas New
Mexico, Inc.
NM business corporation
EIN: 61-1857768
NAIC TBD

1 Blue Cross Blue Shield of Michigan owns a 38.7% stake of BMH LLC.

2 BMH SUBCO | LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.

3 BMH SUBCO Il LLC owns a 50% stake of Keystone Family Health Plan and a 50% stake of AmeriHealth Caritas Health Plan.

4 AmeriHealth Caritas Health Plan owns a 70% stake of AmeriHealth Nebraska, Inc.

5 AmeriHealth Caritas Health Plan owns a 50% stake of Florida True Health, Inc.

6 Florida True Health, Inc. owns a 51% stake of Community Care of Florida, LLC.

7 AmeriHealth Caritas Health Plan owns a 50% stake of Blue Cross Complete of Michigan LLC. Michigan Medicaid
Holdings owns the remaining 50% stake.

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.

AmeriHealth Caritas
Kansas, Inc.
KS business corporation
EIN: 82-3313629
NAIC TBD

CBHNP Services, Inc.
PA business corporation
EIN: 26-0885397
NAIC 13630
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Blue Cross
oo Blue Shield
VAV of Michigan
® ®

A nonprofit corporation and independent licensee
of the Blue Cross and Blue Shield Association

SUBSIDIARY & AFFILIATE ORGANIZATION CHART

BCS Financial Corporation 1
EIN: 36-4247278

DE
4 Ever Life BCS Insurance BCS Insurance BCS Financial 4 Ever Life BCS Re Inc. Ancilyze
Insurance Company Agency, Inc. Services International EIN: 32-0485937 Technologies
rO Company EIN: 36-6033921 EIN: 36-3120811 Corporation Limited VT LLC3
= EIN: 36-2149353 NAIC 38245 IL EIN: 36-4303124 EIN: (TBD) EIN: 37-1732732
o NAIC 80985 OH DE Bermuda DE
N IL
Plans’ Liability Ancilyze
Insurance Insurance
Company:2 Agency LLC
EIN: 36-3503382 EIN: 46-4945044
NAIC 26794 IL
OH

1 Blue Cross Blue Shield of Michigan owns 9.66% of BCS Financial Corporation

Accident Fund Insurance Company of America owns 3.41% of BCS Financial Corporation
2 BCS Financial Corporation owns a 6.64% of Plans’ Liability Insurance Company
3 BCS Financial Corporation owns 50% of Ancilyze Technologies LLC

All entities that do not reflect a particular state name or abbreviation are domiciled in Michigan.
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/IN) *
Members
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 54291... | 38-2089753.. | ...ovvvrrerns | eererreireinnes e Insurance Company Ml UDP............. State of Michigan.........cccoeveverinieeninins LG8l [ [ | s |\ O O
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |27-0521030.. [ ..vvueererrerens [ eereererreriens | rerrerereneeenenens Accident Fund Holdings, INC.........c.ccocceverierennees Ml NIA. .o Insurance Company Ownership......... ..100.000 |Insurance Company |... R (VN IO
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |09789424..... | cceoevvverrenee | cerrereereerees e AF Global Capital, Ltd Accident Fund Holdings, Inc Ownership......... ..100.000 |Insurance Company ~ |... | TSR
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 10166... [38-3207001.. | ..eoveerree | errrrrireirins [ erreeisiseeieieeens Accident Fund Insurance Company of America. |MI............. A, Accident Fund Holdings, InC...........cccocoveunnen. Ownership......... ..100.000 |Insurance Company ~ |... |\ S O
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... | 26-4728075.. | ....cvvevrrerree | eerrrrerreirees e Affinity Services, LLC.......ccocvvvivvernininircinenns Ml NIA . Accident Fund Holdings, INC.........ccccouvvuriinnnne Ownership......... ..100.000 |Insurance Company ~ |... Neoooe [
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... | 32-0550098.. [......c.ccervvre | vererrrrrernns [ evrieinirireeennns Fundamental Agency, INC.......c.cccevveevniriennnne Wl NIA. .o Accident Fund Holdings, InC.........cccccocvvveenenee. Ownership......... ..100.000 |Insurance Company  |... |\ S O
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 29157... | 39-0041450.. | ...covvervrns [ eerrererrerens | errerineneeenenene United Wisconsin Insurance Company.............. Wl (A, Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company ~  |... Necooe | e
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12304... [ 20-3058200.. | ....ovvrererrane | erereererrenes | rerrerireirenerenines Accident Fund General Insurance Company..... [ML............. (A, Accident Fund Insurance Company of America| Ownership......... ..100.000 |Insurance Company |... Necooe | e
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12305... [20-3058291.. | ..cvovevverees [ v e Accident Fund National Insurance Company.... |Ml............. A Accident Fund Insurance Company of America Ownership......... ..100.000 |Insurance Company  |... Neooooe s
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 10713... [36-4072992.. | ...coovevevier | cerrriireieins [ e Third Coast Insurance Company.........c..c..c....... Wi......o..... IA.... Accident Fund Insurance Company of Americal Ownership......... ..100.000 |Insurance Company ~ |... N [
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 12177... [ 20-1117107. | eveiieeviee [ v [ CompWest Insurance Company...........c..c...... CA..cccoeen A Accident Fund Insurance Company of Americal Ownership......... ..100.000 |Insurance Company ~ |... |\ S O
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |20-1420821.. | ...coevrervrins [ eererrerreriees | rerreernereeeeenen LifeSecure Holdings Corporation...................... AZ...covvene NIA o Insurance Company Ownership........ | ..... 80.000 |Insurance Company |.. R G IO
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 77720... | 75-0956156.. | ...ovvverrerne | cererreireinens [ eoreirereieireisiininns LifeSecure Insurance Company..............ccc.ee... Ml A LifeSecure Holdings Corporation................... Ownership......... | ..... 80.000 (Insurance Company —  |... |\ TS O
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 95610... | 38-2359234.. | ...evvvvvirenee | cervereereinees e Blue Care Network of Michigan..............ccc..... Ml RE....coivinen. Insurance Company Ownership......... ..100.000 |Insurance Company  |... | TS
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |45-3854611.. | ...ccveverens | cerererrieens e Michigan Medicaid Holdings Company............. Ml NIA..cccone Insurance Company Ownership......... ..100.000 |Insurance Company  |... A ST D
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 11557... [47-2582248.. | ...c.ovovvviee | v [t Blue Cross Complete of Michigan LLC............. 17/ IS A, Michigan Medicaid Holdings Company........... Ownership......... | ... 50.000 (Insurance Company |... |\ S O
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |38-3134881.. | ..oveeerrrrine [ eererrerrerines | erreerseieereeenis BCN Service Company Blue Care Network of Michigan.............c........ Ownership......... ..100.000 |Insurance Company ~  |... R G IO
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 52037... | 38-2536979.. | .cevvvvrerne | eererreireinnes e Blue Care of Michigan, INC.........cccovvvvvrriirnnnns Ml A Insurance Company Ownership......... ..100.000 |Insurance Company  |... |\ TS O
Michigan Mutual Insurance Blue Cross and Blue Shield of Michigan Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... | 38-2338508.. | ...cveevrerreres [ werrererreriens | rereerirererenenins Foundation Ml NIA. i Blue Care of Michigan, InC...........cccvevvininne Ownership......... ..100.000 |Insurance Company ~  |... Necoooe | e
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 15649... [47-2221114.. | oo [ v [ Woodward Straits Insurance Company............. Ml A Insurance Company Ownership......... ..100.000 |Insurance Company  |... |\ TS
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... | 81-3438452.. | ....coovvers | crrrrrrienns | errieieeieeinins COBX €Ottt 17/ IS NIA. ..o Insurance Company Ownership......... ..100.000 |Insurance Company ~ |... N [
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |47-5653683.. | ....ccovvrrens | vererrrrrenns | errieieinirieinins Visiant Holdings, INC .......cccvviieniiniriieinnen, Ml NIA..ccooine COBX €Ottt ieessseisnnns Ownership......... ..100.000 |Insurance Company  |.. A ST DU
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Statement as of March 31, 2018 of the Blue Care Network of MiChigan

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/IN) *
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [11-3738370.. | ..evuererrerins [ eerrrremreriens | eveerirereeeeienens ikaSystems Corporation.............ccceerevereerrenennne DE.....c..... NIA .o Visiant Holdings, INC .......c.cocveuririnrrcirernen. Ownership......... ..100.000 |Insurance Company ~  |... Necooe | e
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |58-1767730.. [ ..ecevrerrers | errerrrrreens [ erriereirireeinins NASCO Corporation...........c.ccceevierrierreenennnnns [CT N— NIA. .o Insurance Company Ownership......... | ..... 19.500 |Insurance Company  |... N [
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... | 27-1038374.. | ....ccovrvens | cererrrrenns e BH AsSets, LLC.......coovviririieiniecenieesiieiins DE............ NIA. .o Insurance Company Ownership......... | ... 28.680 |Insurance Company |... |\ S O
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |45-1259278.. | .....covevverer | crrerreirennns [ erreivneieiseissninns EIN Properties LLC.......cccovvvvevinieieirinniennns 17— NIA...coonn. Insurance Company Ownership......... | ..... 40.000 |Insurance Company — |... |\ O O
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |47-4522025.. | ....oovvevvrns [ eerrrrereriens | e Tessellate Holdings, LLC .......c.ccovnieirernnenne DE.....cce. NIA. oo COBX O Ownership......... ..100.000 |Insurance Company |... Necooo | e
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |45-3742721.. | ceveeverrenee | eevereerenees e Tessellate, LLC Tessellate Holdings, LLC Ownership......... ..100.000 |Insurance Company  |... |\ TS
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... [45-1062167.. [ ..cccvrerrrens | crrererrreiens | erriereieieeenins NDBH Holding Company, LLC..........ccccovvuennne MO........... NIA. .o Insurance Company Ownership......... | ..... 10.000 |Insurance Company  |... N [
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |43-1698690.. [ ....ccovrrrvrs | vererrrrrenns | errieieirireeinins New Directions Behavioral Health, LLC............ MO........... NIA..coooine NDBH Holding Company, LLC............ccccuevunne Ownership......... | oo 9.900 |Insurance Company  |.. |\ S O
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... | 82-3783757.. | coovvrerrerns | errerrerrernins [ erveivnereiseisniennes €4, LLC...ooiieeee e MO........... NIA....ccoonne. New Directions Behavioral Health, LLC.......... Ownership......... | ...... 9.900 |Insurance Company  |.. |\ O O
Michigan Mutual Insurance Blue Cross Blue Shield of Michigan Mutual
0572 | Company 00000... |45-3341045.. | ...ovvvierne | eeererenees [ e ed Health, INC....c..cvvvvireeicsecees DE........... NIA...oon. €4, LLC....iieese s Ownership......... | ...... 9.900 |Insurance Company  |. |\ O O
Michigan Mutual Insurance
0572 | Company 00000... |30-0703311.. BMH LLC...oviiririe e IBC MH LLC Ownership......... | ..... 38.740 [BCBSM and IBC MH LLC........ccocvvrrmrnrerrrnns | oeee N
00000... | 38-3946080.. ... |BMH SUBCO I LLC.. ..|BMHLLC... ..| Ownership......... | ..... 38.740 [BCBSM and IBC MH LLC........ccocvvvrmrrnrerrrnns | e N
.100000... | 80-0768643.. . |BMH SUBCO Il LLC ..|BMHLLC... ..| Ownership......... | ..... 38.740 [BCBSM and IBC MH LLC........ccccocvvrrmrnrerrrnes | e N
00000... |45-5415725.. AmeriHealth Caritas Services, LLC................... BMH LLC Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC.........cccccveveverereeen | e N
00000... |23-2859523.. AmeriHealth Caritas Health Plan...................... BMH SUBCO | LLC Ownership......... | ..... 19.370 [BCBSM and IBC MH LLC........cocevureereenircires | e N
.100000... | 23-2859523.. . | AmeriHealth Caritas Health Plan..... ..|BMH SUBCO I LLC.. . | Ownership......... | «.... 19.370 [BCBSM and IBC MH LLC........ccoeureuninirciins | e N
. [14143... | 27-3575066.. . | AmeriHealth Caritas Louisiana, Inc.. .. | AMHP Holdings Corp. ..| Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC........cccoovvvevviinns | e N
. |95458... | 57-1032456.. . | Select Health of South Carolina, Inc. . . | AMHP Holdings Corp..... ..| Ownership......... | ..... 38.740 [BCBSM and IBC MHLLC........ccccoovververererrens | e N
00000... | 20-4948091.. AmeriHealth Caritas Indiana, LLC..................... AmeriHealth Caritas Health Plan Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC........cccoevveveveveieen | e N
15800... [47-3923267.. | ..ccovvrvrees [ evrreireiries [ rerrieeeneiesienns AmeriHealth Caritas lowa, INC........ccccoovvirivnnns AMHP Holdings Corp Ownership......... | ..... 38.740 [BCBSM and IBC MHLLC........ccccoooveevvrrvierens | e Neoooos [ e
00000... | 26-1809217.. | ..evvvvevrrerne | eerrreerernees [ erreererereirensenenns Perform RX IPA of New York, LLC................... AmeriHealth Caritas Health Plan Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC [ Neooooe [ e
00000... |26-1144363.. | .....ccvervrne [ eerrererrerens | rerrerirereeenenins AMHP Holdings COorp.........ccvevrinrerivrererineinnne AmeriHealth Caritas Health Plan.................... Ownership........ | ..... 38.740 [BCBSM and IBC MH LLC........cccocvevvrnrrrrans | e Necooo | e
Community Behavioral Healthcare Network of
00000... | 25-1765391.. | .evoevrverereree | cervereereerees e Pennsylvania, Inc. PA............ NIA..cn. AMHP Holdings COomp.........cveeererrreeninnenne Ownership......... | ..... 38.740 [BCBSM and IBC MHLLC........cccovveerrerninrens | veene |\ TS
Community Behavioral Healthcare Network of
13630... [26-0885397.. | ...coovevevevenes | crerererereens | eeeieieieeie e CBHNP Services, INC.....ccovovevevereieiecccieere, PA....... IA.... Pennsylvania, Inc. Ownership......... | ... 38.740 |BCBSM and IBC MH LLC..........ccccoeveverereeeens | e |\ S I
14378... [45-4088232.. | ..cvevevieees | v | e Florida True Health, InC...........ccocevveiivivirinns FLuooonn. IA.... AmeriHealth Caritas Health Plan.................... Ownership......... | ... 19.370 |BCBSM and IBC MH LLC.........c.ccoovvvvvviviiens | e |\ U I,
00000... |81-1847073.. | ...ovverreres | errererrernnns e AmeriHealth Caritas Delaware, Inc................... DE........... NIA.....cccoone.. AMHP Holdings Corp Ownership......... | ..... 38.740 [BCBSM and IBC MHLLC........ccccovververeveriens | e Neoooos e
00000... |81-1720226.. | ....coovveves | ererererererens e Community Care of Florida, LLC............ccceune FLooioiiinnns NIA......c........ Florida True Health, InC........ccccocveveveeeicne Ownership......... | ...... 9.879 [BCBSM and IBC MHLLC.........ccccovvvvvvveenns | e [\ S
15088... [46-1482013.. AmeriHealth District of Columbia, Inc............... DC............ IA.... AMHP Holdings Corp Ownership......... | ..... 38.740 [BCBSM and IBC MHLLC........cccooververvnerrens | vovee N
. [15104... | 46-0906893.. . | AmeriHealth Michigan, Inc............... .. | AMHP Holdings Corp. ..| Ownership......... | ..... 38.740 [BCBSM and IBC MHLLC........cccovovvervrrvrerrens | voree N
.100000... | 82-1141687.. . | AmeriHealth Caritas Texas, Inc . .. |AMHP Holdings Corp..... ..| Ownership......... | ..... 38.740 [BCBSM and IBC MHLLC........ccccooovveirrrvierrens | voeee N
14261... |45-3790685.. AmeriHealth Nebraska, InC..........cccocovreverenn. AmeriHealth Caritas Health Plan Ownership......... | ..... 27.120 |BCBSM and IBC MH LLC........coccveervirercnns | e N
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 i

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (Y/IN) *
00000... |82-3313629.. AmeriHealth Caritas Kansas, Inc...........c.......... AMHP Holdings Corp Ownership........ | ..... 38.740 |BCBSM and IBC MH LLC
.100000... |61-1857768.. . | AmeriHealth Caritas New Mexico. . | AMHP Holdings Corp ..| Ownership......... | ..... 38.740 [BCBSM and IBC MH LLC....
00000... | 27-0863878.. | ....covevereees | e | v PerformRx, LLC AmeriHealth Caritas Health Plan Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
00000... |81-1729412.. | ..ccvvivrrens | eereeirieens e PerformSpecialty, LLC PerformRX, LLC.......c.coveiieniereceeieine Ownership......... | ..... 38.740 |BCBSM and IBC MH LLC
00000... |23-2842344.. | .....ccovrrrns [ ererreireines | e Keystone Family Health Plan BMH SUBCO I LLC....cooevreereeeireieeineineins Ownership........ | ..... 19.370 |BCBSM and IBC MH LLC
00000... |23-2842344.. | .....ccovvrrvrns | eorerreirernes | rerreeineieeseeenis Keystone Family Health Plan............cc.cccceeennee. BMH SUBCO Il LLC Ownership......... | ..... 19.370 |BCBSM and IBC MH LLC
........ 11557... [47-2582248.. | .....ccccovceve | ovvesiieres | cevrerreseeniennennn | Blue Cross Complete of Michigan LLC............. [Ml............. [lA................. | AmeriHealth Caritas Health Plan Ownership......... | .....19.370 |BCBSM and IBC MH LLC....
BCBSM and Accident Fund Insurance Blue Cross Blue Shield of Michigan Mutual
............................................................. 00000... | 36-4247278.. | .....ccccvcvecvee | cererreseinnns [ evevirerennnnnene. | BCS Financial Corporation..........cccoocevcvevveene | DE.ei [NIA.............. | Company of America Ownership......... | .....13.070 |Insurance Company eelNe [
Blue Cross Blue Shield of Michigan Mutual
........ 80985... | 36-2149353.. | .....cccovvveves | wvererrereens | cveerennninenennenn.. |4 Ever Life Insurance Company. Lo 1A BCS Financial Corporation.................ccc..c...... |Ownership......... | .....13.070 |Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
............................................................. 38245... | 36-6033921.. | .c.ovvverenee | cererreirinen [ ceverreneineenene. |[BCS Insurance Company.........coeeeveveevcvercneen | OHececect [ IA....o...oco..... | BCS Financial Corporation...............cccoeeeeee. | Ownership......... | .....13.070 | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
............................................................. 26794... | 36-3503382.. | ....ccovevrerer | wererverrinnn [ eoveviieneniennen.. | Plans' Liability Insurance Company.................. |OH............ | IA................. |BCBSM and BCS Insurance Company........... |Management..... |................. | Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
............................................................. 00000... |36-3120811.. | ..ccovvreererene | weverrerrenrees [ veereerneeneneennnne. | BCS Insurance Agency, InC.......cccoceeveveveeenienes [ I | NIA.............. |BCS Financial Corporation...............ccccceeenee. | Ownership......... | .....13.070 |Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
............................................................. 00000... | 36-4303124.. | .....cccevcvever | eererveivirans [ eveeirereenenne. | BCS Financial Services Corporation................. | DE............ |[NIA............... | BCS Financial Corporation.................ccc.c....... |Ownership......... | .....13.070 | Insurance Company celNe [
Blue Cross Blue Shield of Michigan Mutual
............................................................. 00000... | ceeevrerreerrnreens | servennerenne | eerersessinnns [eevsivirecneinnenennn. |4 Ever Life International Limited....................... |BMU......... |IA................. | BCS Financial Corporation.................cccce.o... | Ownership......... | .....13.070 | Insurance Company eelNe [
Blue Cross Blue Shield of Michigan Mutual
............................................................. 00000... | 32-0485937... | ....ocvvrvevrns [ werrererrernns | eerrerinerrrireeienins |[BCS R INCeeiiiicccineicvcsseneceicsnenns. [ VT | IAoceeeieo.. | BCS Financial Corporation...............cccceueee.. | Ownership......... | .....13.070 |Insurance Company N [
Blue Cross Blue Shield of Michigan Mutual
........ 00000... | 37-1732732.. | cceovevvvereree | wervererrenees | ceveirisereneneneee. | AnCilyze Technologies LLC BCS Financial Corporation.............c.c.ccccceeeee.. | Ownership......... | .......6.535 |Insurance Company eelNe [
Blue Cross Blue Shield of Michigan Mutual
............................................................. 00000... | 46-4945044.. | .......cecveevee | verervenirnns [ corevreneninenene. | ANCilyze Insurance Agency LLC.........ccccocoveveeee | I | NIALL............. | AnCilyze Technologies LLC..............c.cccceeeeee. | OWnership......... | .......6.535 | Insurance Company N [




Statement as of March 31, 2018 of the Blue Care Network of MiChigan

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below. If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

1. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?

Response

NO

Explanation:
1. The data for this supplement is not required to be filed.

Bar Code:
* 95 6102 018 3650000 1 *

Q117
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Overflow Page for Write-Ins

NONE

Q18



Statement as of March 31, 2018 ofthe  BlUI@ Care Network of MlChl an

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© © N ook w

-
o o

Book/adjusted carrying value, December 31 Of PriOr YEAT. ..ot ssessssssssssssssssnens
Cost of acquired:

2.1 Actual cost at time of aCQUISIION..........rvererereiinrreieeeere e
2.2 Additional investment made after acquisition.............ccccceveeeviericiriennn. |
Current year change in enCUMbBIaNCeS. ..o eeeneeend
Total gain (I0SS) ON AISPOSAIS........c.cviviiiiecteiiriieiiee ettt bbbttt bbb s st s bbb s st s s s b st ssnseaas
Deduct amounts received on disposals.............ccovreereerenenennee.
Total foreign exchange change in book/adjusted carrying value.......
Deduct current year's other-than-temporary impairment recognized
Deduct current year's depreciation............c.cceveeveiecreeiieienicee e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8).
Deduct total nonadmitted amOUNtS..........c.cciurrereieinenieessese s
Statement value at end of current period (Line 9 minus Line 10

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...
. Total valuation @lIOWANCE...........c.ccueveiciiiie ettt bbbt

. Subtotal (Line 11 plus Line 12)......

. Deduct total nonadmitted amounts............ccccvereereirereierieienen.

. Statement value at end of current period (Line 13 minus Line 14)....

Book value/recorded investment excluding accrued interest, December 31 of Prior YEar.............ccvvvvevvevevvcreveeeeeseeeeenens
Cost of acquired:
2.1 Actual cost at time of acquisition

Unrealized valuation increase (deCrease).........coouvverervereeererreseeessessessnsenns
Total gain (loss) on disposals
Deduct amounts received 0N AISPOSAIS............c.cceueiiriiieieriere ettt sttt s s naebenes
Deduct amortization of premium and mortgage interest points and commitment fees..............
Total foreign exchange change in book value/recorded investment excluding accrued interest...
Deduct current year's other-than-temporary impairment recognized.............cccoceverrevvereeereeesesieeenns

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

® N o ok w

©

1.
12.
13.

Book/adjusted carrying value, DECEmMDEr 31 Of PHOT YEAT........ccviviieieicirieie et nans
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition.
Capitalized deferred interest and other.............
Accrual of discount..........cc.coeuvenrenees
Unrealized valuation increase (decrease).
Total gain (loss) on disposals
Deduct amounts reCeIVEd ON GISPOSAIS...........uuewirrriiieieiieireieie sttt
Deduct amortization of premium and dePreCiation..............c.ecrureeerruririireiree ettt enee
Total foreign exchange change in book/adjusted Carrying VAIUE...........cccvuiieieieininisieeseee st nseene
Deduct current year's other-than-temporary impairment reCOGNIZE. ..........cuererurrreeneereisieeere et sssens
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)........ccccvrrrrrvrrerrerrnresiesrneeseesnenns
Deduct total NONAdMIttEd AMOUNES.............ceivieeieiiciite ettt bbb
Statement value at end of current period (Line 11 mMINUS LINE 12)........cccucuiviiiueiiieiieieesceessiesessee e sssseeseseaessnas

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

© N ook w2

N
w0 @

. Total investment income recognized as a result of prepayment penalties and/or acceleration fees
. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)..........cccevirrirereirerereieeeresieieenae
. Deduct total nonadmitted @aMOUNLS...........cccrvvieiriinieeencsessseese e sessesnsennes

. Statement value at end of current period (Line 11 minus Line 12)

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost 0f DONAS aNd SLOCKS GCQUIFET..........cvucveeieeicicectes ettt ettt bttt bbb se ettt enen
Accrual of discount

Unrealized valuation increase (decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of.
Deduct amortization Of PrEMIUM. ..ottt bbbt b s
Total foreign exchange change in book/adjusted carrying value
Deduct current year's other-than-temporary impairment recognized

(17,510,227)
13,654,511

1,105,786,286

...29,775,108
15,116,773
..1,048,441,217
...... 5,978,613
1,484,164
..................................... 3,097,158

....... 1,378,261,003




Statement as of March 31, 2018 of the Blue Care Network of MiChigan

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation
2 5

20ISsO

Book/Adjus:ed Carrying Acquisitions Dispozitions Non-Tradiig Activity Book/Adjusted Carrying Book/Adjus?ed Carrying Book/AdjusZed Carrying Book/Adjus?ed Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
NAIC 1 (B): vttt | coneesnessnessnessnesaees 997,362,903 | ....oovvvrrriririinn 294,054,067 | ....ovvvrrrerririinnn 295,677,905 | ...ovevrerrrirriirnrirnene (CNEVAIL:) ) 991,986,387 | ...uvvvrrerrirrirrirerienieniensenieens | crteerieniesie sttt | et 997,362,903
20 NAIC 2 ().t ettt enes | st 525,245,740 | c.oovveorricrirnens 993,057,162 | covoovvverircrirnens 929,191,091 | ..vvorerererierieerienens 809,124 | ..o 589,920,935 | ...ovvureumriieiienienineniensienes | eersreesii et neses | s 525,245,740
NAIC 3 (8)-veverereeererireriiriseesesessiessses s ssssss s esssessssensines | sesssnessssesssessesssssnns 65,735,630 | .oooourverrrirriireninne 17,658,309 | ..oovoreerrirriirnn 22,701,450 | ..o 262,345 | ..o 80,954,834 | ..o [ e | e 65,735,630
NAIC 4 (B)- v | sesentent ettt 46,658,717 | .oovvererierierinene 14,390,839 | ..o 7,272,193 | oo (2,543,416) | ..o 51,233,947 | oo [ s | et 46,658,717
NAIC 5 (B)-1vrvvereireireieeie s | sesesieneeseeneeneeneas 18,512,247 | ..o 4,855,487 | ..o 6,760,361 | ..ovooverrirrieriieniieniinnns 86,124 | oo, 16,693,497 | ..ovoorecicietieieeietietierienes | cerereesi st enes | e 18,512,247
NAIC B (8)--.vevereeereeeseeesseeseeseseesseesesseesssesseesssessssssssesssssssssssssssesssssses | cessssssssssssssssssssssssssnes 672,419 | oo 272,363 | oo 690,115 | oo 164,920 | ..o A19,587 | oo | eenenessne st snnsns | st 672,419
TOtAl BONAS. ... s nees | oessssssnssenesseees 1,654,187,656 | ...ocoovrririries 1,324,288,227 | ...oocovvvririinnens 1,262,293,115 | .ovvrvvrencrirsriincninns (4,973,581) | cvoovvecriririinns 1,711,209,187 | oo 0 | [( IR 1,654,187,656
PREFERRED STOCK
INAIC Ttttk | Sebeeb bbbttt | Sebr et | Sttt | st | bbb 0 [ ottt | e | s
NAIC 2.ttt | ehbsetb ettt | Hebr ettt | ettt | sresne e | ettt 0 [ oottt | eerin s | st
10.
T10 NAIC 4ttt | st iRtk | SRttt | et R bRt | £hee Rt | eneb e 0 [ttt | s bt | cebeee e
12 INAIC Bk | ees bbbt | eeb bbbttt | bbbttt | sttt | eebs e L0 O OO OO OSSP POTOO OO
13 INAIC Bttt bbbt nes | rees e sttt | enb ettt ettt | ene Rttt sttt sttt | enEenE ettt ettt | et 0 | et | seess s et | eeg et
14, Total Preferred SOCK..........cooiuiiiicicicisscicsece s | et 0 | 0 [ 0 [ 0 | 0 | 0 [ 0 [ 0
15, Total Bonds and Preferred StOCK...........crrrmnirernmmensressresssrsscnesssnnesnns | seresseesssssssssseenes 1,654,187,656 | ...ocoovrrraries 1,324,288,227 00 1,262,293,115 | v (4,973,581) | cvoovvercririniins 1,711,209,187 | oo O R (O I 1,654,187,656

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....184,377,271; NAIC 2 §.....337,945,673; NAIC 3§.......... 0; NAIC4S.... 0; NAIC5S.......... 0; NAICBS.......... 0.




Statement as of March 31, 2018 of the Blue Care Network of MiChigan

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted i Act3ual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999 445,624,108 | .......ccooceernee )00 T OO 449,089,930 1,530,314 | .o, 1,064,690
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI..........ccccveviiveiieieiesieie s ssssssessesssssssesssssssenss | svesesssssssessessssensensesenssss 81,928,638 | covvviviieiiiieiesciesiens 620,685,441
2. Cost of short-term inveStMENts @CUINEM...........cccvviveiicviieeieiecieee ettt sessssesssssssssesnssnses | evesessenssssssessnssssessesenrens 1T T 13,383 | vt 4,217,420,388
3. Accrual of discount....

4. Unrealized Valuation INCrEASE (AECTEASE).... ... v wrrerrereirrreeesreseessessesessessssesessesssssssesessasssessssssessessessssssessessassssssessasssnssnss | 4essessessssssssessassnessessassssssessassnssessessanss | sesmssssssssnssosssnssnssasssssessassssssnssessnsnnees
5. Total gain (I0SS) ON QISPOSAIS........cviviieiieiieteisiieiie ittt b st st s bbbt ensessenss | evtessessssessesse s st essesses et en s s bnee (B96) | ..vvovevrerrieieieierese e 28,102
6. Deduct consideration reCeived 0N QISPOSAIS............cocuiveieeiciiicieieie ettt b bbb s ssaessesas | evsessssessessssssesse s sessesaens 185,902,421 | oo 4,370,209,305
7. Deduct amortization Of PrEMIUM.........c.eiiiirieieiciise ettt s et ensesseses | snbessessssessessessesantesses et ansenae 2,162,520 | ovovvirieeresreeseieie 10,069,967
8. Total foreign exchange change in bOOK/AdJUSIEA CAITYING VAIUE..........c..cuuririererireceeeieiieeineieisesseeseesssessssssssssssssssesseses | ressessessssssssessassssssessassssssessessssssnssassans | sessessssssssessssssssessasssnssessassnssnssessnssnes
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........oeurueireieiiirieieeseee et sssenes | ersesssssssesessssssssssessessssassessessnsessesssssnss | sssessessessssassessessssassessessssassassessnsns 554
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)........cccerurrrrunernrirrinineineiseessinseneenes | seereesessssessssesssssssssessesenns 445,624,108 | ..o 457,928,636
11. Deduct total NONAAMItIEA BMOUNES............ciiiiiiii bbb | SE0b sttt | fenbs s
12. Statement value at end of current period (Ling 10 MiINUS LINE 11)......rurieereirueisseseeisessessessesensssesssssesssssssssnssnssssssssenssssses | sesssssessssssssssssssssssssssaseans 445,624,108 | .o 457,928,636

QsIo03




Statement as of March 31, 2018 of the Blue Care Network of MiChigan

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB-Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

QSI04, QSI105, QSI06, QSI07



Statement as of March 31, 2018 of the Blue Care Network of MiChigan

SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMBET 31 Of PHOr YEAT.........cocuicviicreieeeieiee ettt bens | evssesssssesessesesssesses s besessenas 161,890,658 | ....covovevireriicreeeee e 5,145,443
2. Cost of cash qUIVAIENES ACQUITEM............cceiieiicreieicteee ettt be s bbb st nssbetnss | bessebessssessssssesassssesessesesnaa 2,193,619,247 | .ooovveeeeceeee s 4,177,863,817
3. Accrual of discount 1,164,099
4. Unrealized valuation iNCrEaSE (ABCTBASE)..........ccceiieuriceeteiereee ettt ettt bbbt benss | s1ssesessssebessst et et seae s st b s s b e s s e b banes (8,512) | 1vvveeerererest e
5. Total ain (I08S) ON QISPOSAIS.........c.cvevivirireiiieieiieete ettt b bbb bbb bt ae bbbt eaesssaebns | ssbebessssesssssebasseb et s s e e s s st e st et s naas 1,207 | oo 607
6. Deduct consideration reCeived 0N dISPOSAIS..............cucueiiieiiieieiceee ettt se s s rebessssesns | sessebesssessssssesassssesssesessnaas 2,150,585,889 | ....coovviveriireeceeee 4,022,134,496
7. Deduct amortization Of PIEMIUM..........ccouiueveiieirice ettt bbbt s e s s s saebensssens | 4ebstebessssesssssseb st et es e s s e bebnsesens 60,592 | .ovoviereeeee e 148,812
8. Total foreign exchange change in DOOK/ adiUSLEA CAIMYING VAIUE............cvevcvieeie ettt seisnas | estessessessssesse s ssses st sssssesssssssessesssssseses | sesssssesssssssssesssssssesssssssnssssesses st estesnsassanen
9. Deduct current year's other-than-temporary impairment FECOGNIZE.............ccuiueueiiieiiee et eesies | crisseresisesss st esssseresssssssssssesessssessssssesenseses | eressssssesssesessssesasassebessnsesessesebassesesesnsesanans
10. Book/adjusted carrying value at end of current period (LInes 142+3+4+5-8-7T+8-9)..........cccevrrerrirerererieiiieiiens | cveerersississsessessssesesesessssees 205,352,424 | ..o 161,890,658
11. Deduct total nonadmitted amounts
12. Statement value at end of current period (Ling 10 MINUS LINE 11)......viiiiiriiersiecicisisiessissteseesessssesssssssssssees | svsessessssssssssessnssnsessessssssssnsnns 205,352,424 | ..o 161,890,658

QsI08




Statement as of March 31, 2018 of the Blue Care Network of MiChigan

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

QEO01, QE02
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Statement as of March 31, 2018 of the Blue Care Network of MiChigan

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE Dunng the Current Quarter

1 2 Location 5 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
99C000 74 4|Harbert Credit Solutions Fund IV, L.P | BIRMINGHAM.....cooovvviiirinirins L. | HCSF IV GP, LC...eieiiiisiiesi i st ssssnssnsssnssnses | sonesssesssssens 06/26/2017.... 505,594 | ..o | o 7,618,062

1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated 0 505,594 (U 7,618,062

4499999. Subtotal - Unaffiliated...........ccivviiinniiniiinniiniiirississiinas 0 505,594 0 ......1,618,062

4699999, TOMAIS........veveerrcesieeeis etk 0 505,594 [ 7,618,062

Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances, Increase | (Amortization) | Impairment | Interestand | in B./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) I Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
99C000 74 4| Harbert Credit Solutions Fund IV, L.P......ccccoconsiinnnnns BIRMINGHAM.........c.ocen. |AL.. | HCSF IV.GP, LC...ovvviriiisnninsi s 06/26/2017 | 02/14/2018 | ....... 1,596,481 | ........ Y 2 N [STRTORRIR [T [P VLN 4 T [ 2,226,913 | ..o 119,934 0

1399999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated..........ccoviiiiiiiiiiniisisisssnssssssssnssissssseenes | aveenes 1,596,481 | ........ 204772 | ..o (V] [ [ I 0 ... 244772 | .o, 0. 2,226,913 | ... 119,934 0 0 0

4499999. Subtotal - Unaffiliated 1,696,481 | ........ 244772 | o0 |0 0 | 244772 | vl | s 2,226,913 | .o 119,934 0 0 0

4899999, TOMAIS.........voocereieeieieii ettt 1,596,481 | ........ 244772 | o0 | 0 | 0 | 244772 | o0 | 2,226,913 | ........ 119,934 0 0 0




Statement as of March 31, 2018 of the Blue Care Network of MiChigan

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

030

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government

912810 PW 2 | TREASURY BOND 4.37 02/15/38 . .| 03/14/2018........| WELLS FARGO ..6,696,367 5,500,000 18,612

912810 QK 7 | TREASURY BOND 3.87 08/15/40 .. 1103/28/2018........ | JP MORGAN.......oomirririireriritisnieisesssieresiein L1153,008 | s 1,000,000 4,496

912810 QU 5 | TREASURY BOND 3.12 02/15/42 .| 03/28/2018........| WELLS FARGO ..3,081,914 3,000,000 10,877

912810 RY 6 | TREASURY BOND 2.75 08/15/47. ..| 02/01/2018. VARIOUS ..9,123,180 ..9,398,000 111,713

912810 RZ 3 | TREASURY BOND 2.75 11/15/47 .| 03/28/2018........| VARIOUS, v 1,417,345 ..7,778,000 61,278

912810  SA 7 | TREASURY BOND 3 02/15/48 1 [ 03/2812018........ | VARIOUS.........ociiriiiirrineieitiets sttt sissees | ceiesitssesisess bbbt s s enieninnes | oessesiesisestessessentense s 8,690,527 8,750,000 27,162

912828  3F 5 | TREASURY NOTE 2.25 11/15/27.. .1 01/29/2018........| VARIOUS, . . s | et 12,223,205 ....12,634,000 55,742

912828 3U 2 | TREASURY NOTE 2.37 01/31/23 02/07/2018........ VARIOUS.......oooiiieiniree e nsenenes s | e 4,618,598 | ..o 4,660,000 1,951

912828 3V 0 | TREASURY NOTE 2.5 01/31/25 02/01/2018........ [BANK OF AMERICA.........c.cocevrrvirnen. 740,771 750,000 104

912828 3W 8 | TREASURY NOTE 2.75 02/15/28 03/28/2018........ [VARIOUS.........cooriiiiriiiieineseeisse e s | s 7,262,503 | oo 7,313,000 | oo 15,537 | 1o

912828  4A 5 | TREASURY NOTE 2.62 02/28/23.. .| 03/19/2018........ | VARIOUS........coootiiriiiciniicreintiesisieeesie s .4,799,516 .4,800,000 4,323 |1

912828  4C 1 | TREASURY NOTE 2.25 03/31/20.. .. | 03/26/2018. WELLS FARGO ..1,498,460 ..1,500,000 184 (1

912828 N3 0 | TREASURY NOTE 2.12 12/31/22.. . [ 01/25/2018........ [ VARIOUS.......oooiiiiiiiniiisersisrisnisesnssss e enes crenn9,658,494 9,800,000 14,840 [ 1.

0599999, TOtal - BONAS = U.S. GOVEIMIMENE. ... ttettutissssetersstssesss s sess st sers stttk se8 88 ee8s £1 e84 seE8 408480840881 £ 0840 E 14810808 4E 8481 E 8404810884884 E £ EE4LE 1 E L8 E 01 E 1oL E e E 148 eEE L8408 E e E L8 E b E b eeE o0 b b emtes | fhtdeebenb e en b b en st sen st en st ensents | onbssssenssnsnnsses s s ensnes 76,963,888 [ ...ovvoveviiierinieiersnianens 76,883,000 326,819 XXX orerrinnes
Bonds - All Other Government

195325 BQ 7 | COLOMBIA (REPUBLIC OF) 4 02/26/24 [ 01/22/2018........ 258,500 250,000 4111

195325 CU 7 | COLOMBIA REPUBLIC OF (GOVERNM 5 06/15/45 [ 01/24/2018........ 265,125 250,000 1,424

1099999. Total - BONAS = All OtNEr GOVEIMMMENL. ...ttt bs it & ees et b 0808888084088 0880808080840 E 0808880800800 E L0t smbissis st nes 523,625 500,000 5,635
Bonds - U.S. Special R and Special A

3128MJ 3P 3 |FGOLD 30YR GIANT 4 03/01/48 02/21/2018........ WELLS FARGO s | s 7,044,501 | oo 6,872,684 9,164 |1

3128MJ 3T 5 |FGOLD 30YR GIANT 4 03/01/48 02/23/2018........ MORGAN STANLEY ..o s | et 6,154,688 | .....cooivieerriien 6,000,000 8,000 |1

3140H5 JW 2 |FNMA 30YR 3 01/01/48 .. [ 01/05/2018........ | GOLDMAN SACHS........couiriirirrirtiisiiniriesiesissesssiesssie s sessssssssssssienins | oesssesesssssssssesssessessssssssssesssssesseness | sooesssesssesssssesessessssesssenes 7,469,375 7,487,509 6,240 (1

31418C U8 5 |FNMA 30YR 4 03/01/48. .. | 02/08/2018........ | MORGAN STANLEY .....coritiiiiiriiiniireriniitisesieriesissee s sesesssesessssssessssisesesss | eesesssssssssessessssssessssssssesssessessasssessenss | oesssesessssssssesssessesssessses 20,558,594 ....20,000,000 26,667 |1

31418C V4 3 |FNMA 30YR 4.5 04/01/48 03/15/2018........ INTL FCSTONE FINANCIAL.......ccotiiitititsiieresissessniessesnsssssessensssesenssnsssesansessssnss | oessosssessessssssensessesssenssssssssssssessensnssons | soosssessssssessasssessssssssasssanes 2,622,266 2,500,000 3,438 |1

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments e eteeieeiereeeeseeseseesiesss  Aeseeiessesseiessesessesesiesessesessesieseseeiesessessesesieseseeiesessessesesiesesseiessesesesesieseiseisesesesieiesiesesseiiesesesesssiesessesieiesesies  aeiesesessesesiesessesessessesiesecsesessessnsesses | creseserassansesesesantansesnees 43,849,424 ....42,860,193 53,509
Bonds - Industrial and Miscell

00130H  BX 2 |AES CORPORATION (THE) 6 05/15/26. 03/01/2018........ | EXTERNAL MANAGER TRADES.. . 122,188 115,000 2,108

00130H BZ 7 |AES CORPORATION (THE) 4 03/15/21 . . . 03/01/2018........ | EXTERNAL MANAGER TRADES.. . 720,000 720,000

00130H CA 1 |AES CORPORATION (THE) 4.5 03/15/23......cocovvrrrvirrirernrieensississnnenns 03/01/2018........ EXTERNAL MANAGER TRADES.. . 720,000 720,000

00206R AR 3 | AT&T INC 5.8 02/15/19 01/30/2018........[MORGAN STANLEY.......ccccosrrmrrurrrrrrirenne ..7,176,088 6,929,000 | ..o 185,312

00206R  BK 7 | AT&T INC 4.35 06/15/45 02/01/2018........ [VARIOUS........oomiiiiiintiiiniscississi s seeninies s . 8,034

002824  BF 6 |ABBOTT LABORATORIES 02/07/2018........ | DEUTSCHE BANK 352,499 350,000 2,516

020002 BE 0 |ALLSTATE CORPORATION (THE) 2.73 03/29/21........cvviirirniiienrieiirircresissirerinenenes 03/26/2018........ [BANK OF AMERICA.........c.cocevvnrinen. et | et 1,000,000 | oo 1,000,000

02005N  AY 6 |ALLY FINANCIAL INC 4.12 02/13/22 s 02/22/2018........ EXTERNAL MANAGER TRADES.. . et | et 174,388 | oo 1,170,000 | oo 1,743

02005N  BG 4 |ALLY FINANCIAL INC 4.25 04/15/21 s 02/21/2018........ | EXTERNAL MANAGER TRADES.. . 947,369 935,000 14,083 .

023135 BA 3 |AMAZON.COM INC 3.15 08/22/27 02/07/2018........ | DEUTSCHE BANK 969,840 | ....oooviriiieis 1,000,000 | oo 14,613 | 1FE...

025816 BB 4 | AMERICAN EXPRESS COMPANY 8.12 05/20/19. . 02/01/2018......... [BARCLAY'S CAPITAL......cvuiiiireiiiireiiniinsisesieisesssiesssissssesissssssessessssssssesienes. | cressesisssssssesiessssesessessnssessesssssssesessns | seseresessssssnsssssesssssessessenes 1,590,420 ..1,485,000 25,137 |1FE

025816  BP 3 | AMERICAN EXPRESS COMPANY 2.2 10/30/20.. . s 02/15/2018. JEFFERIES & CO 982,730 ..1,000,000 6,722 |1FE

0258M0 DL 0 |AMERICAN EXPRESS CREDIT CO 2.15 03/18/19. . 01/11/2018........ | CITIGROUP . s | s 3,013,860 3,000,000 5197 [1FE

030506  AA 7 | AMERICAN WOODMARK CORPORAT 4.87 03/15/26.... 02/09/2018........ | EXTERNAL MANAGER TRADES.. . 722,163 720,000 5 |3FE

031162  BH 2 | AMGEN INC 5.65 06/15/42. 02/01/2018........[MORGAN STANLEY........ccccsvurmrrrrrrrrnrrrenns 612,440 500,000 3,924 |2FE

032654 AQ 8 | ANALOG DEVICES INC 2.85 03/12/20. 03/08/2018........ BANK OF AMERICA.........cccoovrirriran 523,987 525,000 2FE.

035237 AV 0 | ANHEUSER-BUSCH INBEV WORLDWID 5 04/15/20. 03/20/2018........ | TD SECURITIES.......cc.covrvrrrrnn et | et 1,208,917 ..1,160,000 25,133 | 2FE

035240 AL 4 | ANHEUSER-BUSCH INBEV WORLDWID 4 04/13/28. 03/20/2018........ | DEUTSCHE BANK 992,160 . ..1,000,000 1FE

035242 AG 1 |ANHEUSER-BUSCH INBEV FINANC 1.9 02/01/19 01/17/2018........ [VARIOUS.........ooiriiiiniieiniicieeiseneissie e sesensenees s | e 3,828,746 | ....ovoeeercreenenn 3,839,000 33,263 | 1FE

035242 AN 6 | ANHEUSER-BUSCH INBEV FINANC 4.9 02/01/46 . 01/12/12018........ [BARCLAY'S CAPITAL......cccovvrrrrrrrrrirernrineins 568,070 500,000 11,297 | 2FE...cooiiiviiiin

037833  BG 4 |APPLE INC 3.2 05/13/25 02/02/2018........ GOLDMAN SACHS........oonierririrerireres 994,380 | ..o 1,000,000 | ..o 7,378 [1FE .




Statement as of March 31, 2018 of the Blue Care Network of MiChigan

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1'¥030

2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
037833 BX 7 | APPLE INC 4.65 02/23/48..........c0covveiiniiiirniieiieinsisssssiessssssissssssssssssssssssssesssssnens | sasesesessnes 01/26/2018........ SUNTRUST ..ottt ssssesssssssssenssssans | svenes 572,390 500,000
05531F  AB 9 | BB&T CORP 6.85 04/30/19. 02/15/2018. VARIOUS.......ooiiieieieee ettt sssenes | esbetesessses s ese s sess s esssesannsens | eorersssssssesssesesseessesseneeres 4,759,354 14,530,000
06051G  FE 4 |BANK OF AMERICA CORP 100 04/01/19......ccuiiieieineiereniseeesieisisssssesssienenes 01/11/2018........ | UBS SECURITIES . 1,160,063 .1,150,000
07330N  AM 7 | BRANCH BANKING AND TRUST CO 1.9 05/01/19.....ccccvvviireririicrirnrs 01/25/2018. WELLS FARGO......cooutiririiiniire ittt | essenssesssssasss s sesss s s nssesssssanssens | sosessssssssesssesessesssssssnssenes 1,004,610
07330N AR 6 | BRANCH BANKING AND TRUST C 2.25 06/01/20 02/15/2018........ JEFFERIES & CO...viniiiiicesics s | enes 989,530
075887  BQ 1 |BECTON DICKINSON AND COMPA 2.13 06/06/19.........ccocvvvrmirniirriiieinisnieinnins 01/24/12018........ DEUTSCHE BANK ......oouiimiiiriieiciinieieiesse s nsssssnsessessssensenns | cveees 994,930 .
08162P  AX 9 |BMARK 2018-B1 A5 3.66 12/15/27.......... 01/19/2018........ DEUTSCHE BANK ..ottt snsenieneens | soatisessesisteses s sssese e esss s sisssenins | sebesssesssessesssessessssssensessees 2,059,853 2,000,000
097023 AW 5 |BOEING CO 6 03/15/19. 02/27/2018........ MARKET AXESS AS A BROKER VIA ALADDIN.......ccoovirriiinirrierinsiessnsisssenes | sroseessssssseesssssssessessssssssesssssssssesss | sesosssesssessissessessssssessssnes 1,034,970 | oo 1,000,000
097023  BY 0 |BOEING CO 3.5503/01/38 02/21/2018........ GOLDMAN SACHS........o et sssssseesssssssesesssesssssseenins | crenes 476,365 500,000
103557  AA 2 | BOYNE USA INC 7.25 05/01/25. 03/27/2018........ EXTERNAL MANAGER TRADES........c.coooviiieiincennineiessesisisssssiesssssesenies | aveees 275,000 275,000
1248EP  BF 9 |CCO HOLDINGS LLC 5.12 05/01/23 02/23/2018. EXTERNAL MANAGER TRADES..........ooiiitiniiieistiesierissiesesesisssnssssssssens | soetesesssssssssessssssssessessssssssessssssssesins | sesnesesssessnssessessssssensnsenes 1,420,806 .1,405,000
1248EP BT 9 |CCO HOLDINGS LLC/CCO HOLDI 5.12 05/01/27 01/09/2018........ | EXTERNAL MANAGER TRADES.. 1,210,444 .1,215,000
125581 GV 4 | CIT GROUP INC 4.12 03/09/21 03/06/2018. EXTERNAL MANAGER TRADES.........c.coocoviiierieinrisinssessssssssssssesssssessesses | svenes 290,000 290,000
125896 BC 3 | CMS ENERGY CORPORATION 8.75 06/15/19 02/28/2018........ DEUTSCHE BANK ..ottt sissesensens | cvenes 529,509 494,000
126650 CV 0 |CVS HEALTH CORP 3.7 03/09/23 03/06/2018........ GOLDMAN SACHS........oooirriinrinsisnsissississs s | anvies 991,040 | oo 1,000,000
126650 CX 6 |CVS HEALTH CORP 4.3 03/25/28 03/06/2018........ BANK OF AMERICA. ..ottt sesessnns | sotisesssssesssessssssss s sssssenssenin | oesenssesssessssssessessssssensensenes 1,971,880 2,000,000
126650 CZ 1 |CVS HEALTH CORP 5.05 03/25/48...........ccviueriririreiiniirerieiinsiesinsissesesinessssssiesnnins | aeenesesensines 03/06/2018........ BARCLAY'S CAPITAL. ..ottt essssisssesisenesssssseneesissenens. | aveees 994,300 | ..o 1,000,000
126650 DB 3 |CVS HEALTH CORP 100 03/09/20..........cccovrveererecs 03/06/2018........ JP MORGAN. ...ttt bbbt | choeebiess st | eebeessess st 4,300,000 14,300,000
14040H BE 4 | CAPITAL ONE FINANCIAL CORP 2.45 04/24/19 01/03/2018........ MORGAN STANLEY .....ouiuiiirieiiiierieiitisesisisesesisesesssseessesi e ssssssssesssensssins | sostesessesssesessessssssesssessessssssessesssssesins | sessssssssessessessesssssessssenes 5,007,800 .5,000,000
14042R  BU 4 | CAPITAL ONE NA (MCLEAN BRA 2.32 09/13/19.....ccevvvrrnnn. 01/03/2018........ WELLS FARGO......coou ittt ssessssenes | oeves 442,191 440,000
159864 AC 1 |CHARLES RIVER LABORATORIES 5.5 04/01/26 03/28/2018........ | EXTERNAL MANAGER TRADES.. 510,000 510,000
17275R  AH 5 | CISCO SYSTEMS INC 4.45 01/15/20 03/16/2018. WELLS FARGO.......cooutiuiiiiiiitie ittt | etbteses s bbb bbb nniens | corebassses st nes 1,546,875 | ..o 1,500,000 | ..oovenieeeiieeieiereeees 12,052 | 1FE.....ooviviirinrines
17275R  AX 0 |CISCO SYSTEMS INC 2.45 06/15/20 02/22/2018........ GOLDMAN SACHS........cooreiiiiiiierierissesseisssisesieseesesssssssssssseseesesssnsns | aveens 746,520 750,000 3,624 |1FE
172967 HM 6 | CITIGROUP INC 2.55 04/08/19 01/17/2018........ WELLS FARGO......coouiiriiiirriniintiesissisesesierssisse s ssesessienss | renes 275,682 275,000 1,967 | 2FE...ooiiiiiie
18451Q  AH 1 |CLEAR CHANNEL WORLDWIDE HO 7.62 03/15/20...........ccccovvenecn 03/27/2018........ EXTERNAL MANAGER TRADES........c.coocoiiiieiieinnineinssesiessssssiessssesesies | aveees 687,500 690,000 20,583 | 5FE
18451Q AM 0 | CLEAR CHANNEL WORLDWIDE HOL 6.5 11/15/22...........ccccovvenee 02/16/2018........ EXTERNAL MANAGER TRADES..........cooooiiieinrieenieeessesiersssseiesissisessennes | wvenes 287,450 280,000 4722 |4FE...iin
20030N  BM 2 | COMCAST CORP 4.2 08/15/34.........ocovreneerernienrierirersinrienes 02/01/2018........ VARIOUS.......cooiiieitie sttt s | etbates s bbb bbbt nniens | cbrebiesb sttt 2,088,680 2,000,000 38,617 | 1FE s
200339 DW 6 |COMERICA BANK 2.5 06/02/20 02/22/2018........ WELLS FARGO. ...ttt siessns | shesssisesssessssssssssssssse st ssssssssseens | sessesssesssesssesssenesssssessens 1,486,770 | oo 1,500,000 8,750 [1FE
200339 DX 4 | COMERICA BANK 4 07/27/25 01/17/2018........ US BANK ...ttt | Soeter st | eebenei ettt 1,031,410 | oo 1,000,000 | ..ooveicerieeeeeeeeeeiees 19,111 | 1FE...
202795 JF 8 | COMMONWEALTH EDISON CO 3.7 03/01/45.. 01/24/12018........ WELLS FARGO......coocvririiririitierisisisesise s sssessssssssesssssssss | oeves 497,360 500,000 7,451 [1FE...
20605P  AH 4 | CONCHO RESOURCES INC 3.75 10/01/27........occeverrererrrnrane 02/26/2018. ROBERT W. BAIRD.........cvuiiriiiirireriiieisenieneissseesiesssessesssessesessenssssssesensenses | cvenes 487,305 500,000 7,917 [3FE .
20826F AH 9 | CONOCOPHILLIPS CO 2.08 05/15/22 0171172018t [MIZUHO ... | st bbbt bbb nis | eebetesesbe bbbt bees 1,023,830 .1,000,000 3,667 |1FE
21036P AU 2 | CONSTELLATION BRANDS INC 2 11/07/19..... 01/12/2018........ MORGAN STANLEY ..ot ssessssssessssssssssssesssssssssessenss | sveees 992,410 .1,000,000 3,611 |2FE
210518 CR 5 |CONSUMERS ENERGY CO 6.12 03/15/19......ccvvueiiiieriirciinrireriesisceseeesiseisenisesneenes 01/30/2018........ MARKET AXESS AS A BROKER VIA ALADDIN.......ccvvnieernricrniieereninerennnins | coeees 343,804 330,000 7,636 [1FE.....cccoivircrinn
222070  AB 0 |COTY INC 6.5 04/15/26 03/28/2018........ EXTERNAL MANAGER TRADES........c.cocoviiieiieennienssensssssssssesssssessesses | avenes 980,000 980,000 3FE
228187 AA 8 | CROWN AMERICAS LLC 4.75 02/01/26 01/18/2018........ EXTERNAL MANAGER TRADES..........cooooieiiernieineeeessenierssssesesissisessenies | cvenes 570,000 570,000 4FE
25272K  AK 9 | DIAMOND 1 FIN/DIAMOND 2 01/03/2018........ EXTERNAL MANAGER TRADES........c.osiiiiiiniicisnisiiesensississesissssssis | aevees 725,617 660,000 2,207 |2FE
25787G  AC 4 | DONNELLEY FINANCIAL SOLUTI 8.25 10/15/24.........covvmeieriiieieieisneiesienienene 02/20/2018........ EXTERNAL MANAGER TRADES..........ccoooiiieiiiniscies e | cvenes 200,450 190,000 5,530 |4FE
260543 BX 0 |DOW CHEMICAL COMPANY (THE) 8.55 05/15/19 01/09/2018........ BANK OF AMERICA. ..ottt ssss e siens | sotisessesisssses bbb isssenins | oebenssesssessass s entessenes 1,676,062 | ... 1,550,000 20,615 | 2FE
260543 CK 7 |DOW CHEMICAL COMPANY (THE) 4.25 10/01/34 01/11/2018. MORGAN STANLEY ..ot ssssssssessssssssssssessssssssesssnses | svenes 79,561 76,000 942 | 2FE.
26138E AU 3 |DR PEPPER SNAPPLE GROUP IN 2.55 09/15/26 01/10/2018........ | JEFFERIES & CO... 937,660 1,000,000 8,288 | 2FE.
263534 CL 1 |E1DUPONT DE NEMOURS AND 2.2 05/01/20 03/15/2018. ROBERT W. BAIRD.......coutiuiiiiimiireiieiitisesisisisesissesssssesssssssssessssssssessssssssns | shesssesssssssesssssnssesssesssssssssessesssssesss | sessssesssessosssessessasssessnsenes 1,479,405 1,500,000 | oo 12,375 | 1FE..ccoiiviriirs
26817R  BA 5 |DYNEGY INC 8.12 01/30/26 03/12/2018........ EXTERNAL MANAGER TRADES..........ccocovieiniiiniseiesieserssissiesssisesennns | cvenes 225,813 205,000 2,018
31428X AU 0 |FEDEX CORP 4.1 04/15/43........coivmirerniireieineiererscierieiees 01/08/2018........ WELLS FARGO......cooivreiiirriiintiersei s sessienes | renes 253,660 250,000 2,420
31428X  BA 3 [FEDEX CORP 3.9 02/01/35......cccvuirrrireirsiieierissieriesisserensnines 01/29/2018........ VARIOUS......cooiiiiiiiteissis st ssssssssessesssssanes. | oeves 690,018 685,000 12,653
31428X BE 5 |FEDEX CORP 4.75 11/15/45 01/23/2018........ BANK OF AMERICA. ..ottt esesesessssneens | cvenes 552,805 500,000 4,618
33616C AA 8 |FIRST REPUBLIC BANK/SAN FR 2.37 06/17/19........ 02/22/2018........ P MORGAN. ...ttt bssssntne | esbssesessesssess st bbb ess b s st bnnsens | sbsebsnsssssessseses st nes 1,245,388 5,360 |1FE
345397 WP 4 |FORD MOTOR CREDIT COMPANY 2.37 03/12/19......c.cvmiereneierneireeerseieeiserenis 01/23/2018........ VARIOUS.......oooioieieiieee et sssenes | eebetesesseessses e ssns e s sennnsens | eorerssssessenssesesseeseeesenee s 2,179,648 19,137 | 2FE.....ovirvivire
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35671D BC 8 | FREEPORT-MCMORAN COPPER & 5.45 03/15/43........ccovvovrviireririnsiinsinsississinnis 01/09/2018........ EXTERNAL MANAGER TRADES........c.coocoviiieinieinsieinssenssssssssssesssssssssesses | svenes 503,475 490,000 8,605 |3FE
35906A  AK 4 |FRONTIER COMMUNICATIONS CO 8.75 04/15/22..........ccovevrvvirererncanes 02/02/2018........ |EXTERNAL MANAGER TRADES..........ccciminiiiiicinnireresieeiseeerissisesessesssnsens | venes 575,138 735,000 | ..o 19,520 |4FE......ccocvovivvernn
35906A BA 5 |FRONTIER COMMUNICATIONS COR 8.5 04/01/26...... 03/09/2018........ | EXTERNAL MANAGER TRADES..........cccciiimiiimiieiinineiesiensssiessssissesssesnnsens | veves 713,919 715,000 4FE
36164Y AB 7 | GCP APPLIED TECHNOLOGIES IN 5.5 04/15/26 03/26/2018........ |EXTERNAL MANAGER TRADES..........cooiminiiiieiniireieieseesssisesessseissssens | veves 770,000 770,000 3FE
37045X  BH 8 | GENERAL MOTORS FINANCIAL C 2.85 05/09/19........ccnvvueiniieriniireesirerssiseiereenans 01/09/2018. CITIGROUP ..1,734,060 ..1,710,000 8,536 |2FE
413875 AQ 8 |HARRIS CORPORATION 2.7 04/27/20..........coocovvvevinrirerniinninns 02/26/2018........ [MILLENIUM ADVISORS.......c.cooiiimiiiiiriiinisieisissesssssiesissnssssssesssssssens | oeves 248,943 250,000 2,269 |2FE
446438 RQ 8 [HUNTINGTON NATIONAL BANK ( 2.87 08/20/20.... 02/22/2018......... [VARIOUS.....coooiiimiriiieiicieie ittt ensssines | frestessess et s bbbt enis | sebstesesbebsen et eesees 3,310,941 | oo 3,315,000 834 | 1FE
44988M  AA 3 |IRB HOLDING CORP 6.75 02/15/26 01/18/2018........ | EXTERNAL MANAGER TRADES.. s | e 755,000 755,000 5FE
454889 AN 6 |INDIANA MICHIGAN POWER 7 03/15/19, 01/26/2018........ MARKET AXESS AS A BROKER VIA ALADDIN.......ccovuriirneiirerinnienieinsisnenes | corriressssissesesseessssesesessssssssesssssssssessns | sesnesesssessessessessssesessssenes 1,181,025 | oo 1,125,000 29,313 | 2FE
466112 AR 0 [JBSUSALLC 5.75 06/15/25.........coooiiiiiiiiiiirinississiiesissiisisssiissssesississnsiennss. | sovesiiesisnees 01/18/2018........ |EXTERNAL MANAGER TRADES..........cccciiimiiiiiieiisieiesienssiessssissesssessnsens | reves 743,258 755,000 3,347 |4FE
46625H  HL 7 | JPMORGAN CHASE & CO 6.3 04/23/19.......ccvvviiernirrineieiseireieinnins 02/02/2018........ [BARCLAY'S CAPITAL......ccovviirririiirniiniiesssiseiesissssesssiesssssesesisssssesesssssness. | veves 706,610 675,000 12,167 |1FE..ccoiiiviiinie
46647P  AM 8 | JPMORGAN CHASE & CO 3.5 01/23/29.......cccovvuirrriniireriniirceineicirienes 01/16/2018......... [ JP MORGAN. ..ottt ettt | frestessessst e bbbt nis | eebeeesessessen e esbeees 1,000,000 | .ooovrreirriecenis 1,000,000 1FE
475795  AD 2 |JELD-WEN INC 4.87 12/15/27... 03/07/2018. EXTERNAL MANAGER TRADES.. 166,688 175,000 2,014 |4FE
48125L  RJ 3 |JPMORGAN CHASE BANK NA 2.26 09/23/19.......cccovvurernrrnns 01/18/2018......... [WELLS FARGO........cco vt ssssssessesssnes | sresssesssssssssessessssssesssssssssessesssssssssessns | sesesesesssesssssessessnsssessessanes 3,020,400 3,000,000 4,907 |1FE..ciiircies
49338L  AD 5 |KEYSIGHT TECHNOLOGIES INC 3.3 10/30/19 02/20/2018........ [BARCLAY'S CAPITAL.......couiiirireiiiireriniissisesisisisssisesssssessesssss s sssssssessesss | essssssssssssessessssssessssssssessenssssssssessas | stbsesessessssssssessassessessanes 2,510,125 2,500,000 25,667 | 2FE
501044 DA 6 | THE KROGER CO 2 01/15/19......ccvuirriieiirienirersiseinnes 01/08/2018........ [MARKET AXESS AS A BROKER VIA ALADDIN..........cccovevimiiverinnirerensnirerennns [ e 648,583 650,000 6,247 | 2FE
501797 AL 8 |L BRANDS INC B.87 11/01/35........couiiiireiiniieiiiineieriniisissinenessssiessssissesessssssssessens | sonsisesseseees 01/08/2018........ EXTERNAL MANAGER TRADES........c.coooiriiieiniicenrineiessesiseissisesesissisesesies | cveees 20,350 20,000 264 | 3FE
501797  AM 6 |L BRANDS INC 6.75 07/01/3B........ccvvveuerierriririrriririsiiinssiesssesesssssessessssesssesssssssnnes | soeessssesiens 01/08/2018........ | EXTERNAL MANAGER TRADES..........cocoumuiiimriiinininieiesiiesiesesessssisnsiienss | s 75,600 75,000 76 |3FE
505742  AG 1 |LADDER CAPITAL FINANCE HOL 5.25 10/01/25..........ccccocevvunec. 01/26/2018........ | EXTERNAL MANAGER TRADES..........cccoisiniiiiicrssireresiesineiesissisesesisenssnenens | venee 494,450 490,000 8,680 | 3FE.
526057 BW 3 |LENNAR CORPORATION 4.87 12/15/23 02/14/2018........ | EXTERNAL MANAGER TRADES.........ccociiiiiiiniieiinieiesiensssiessssisssessssssnsens | veves 725,425 710,000 5,828 | 3FE
527298  BD 4 |LEVEL 3 FINANCING INC 5.37 08/15/22.........ccocerurmriernririeisrrenirinnes 02/14/2018........ | EXTERNAL MANAGER TRADES.. (RSN IR 712,994 710,000 9,589 |3FE
55279H AE 0 | MANUFACTURERS AND TRADERS T 2.3 01/30/19......ccciiiiiiniiciirinieriseirennnineens | aeeveeerinnines 01/22/12018........ SUSQUEHANNA. ...ttt | 2otisess s bbb bbbttt | oebenssesbe st nees 1,807,653 | oo 1,805,000 20,066 | 1FE
55336V AQ 3 |MPLX LP 3.37 03/15/23 02/05/2018........ [BARCLAY'S CAPITAL.....cooviuirrirririiirieenriesieresssessssesssssesiesessssssssessssesienens. | svees 749,483 750,000 2FE.
565849 AL 0 | MARATHON OIL CORP 3.85 06/01/25. 01/26/2018........ | SOCIETE GENERALE..........coceeiieieieiccte ettt | eaees 253,698 250,000 1,577 | BFE e
570254  AA 0 |NEIMAN MARCUS GROUP LTD LLC 8 10/15/21......ccvvviireriiiiereieineisieriseseniniees 03/12/12018........ |EXTERNAL MANAGER TRADES.........cccciiimiiiiiieiinieiesiessssiessssissesssssnsens | veves 272,363 405,000 | oo 13,410 |BFE.......ocovvirvirirnnes
589433  AA 9 | MEREDITH CORPORATION 6.87 02/01/26 03/05/2018. EXTERNAL MANAGER TRADES.. .1,122,381 ..1,110,000 2,634 |4FE
59156R BN 7 | METLIFE INC 4.05 03/01/45. 01/23/12018........ [ CITIGROUP.......cceiiiiiiiiicirciere e | enes ..1,013,840 21,000,000 | oo 16,200 | 1FE......cocvviiriierne
59217G  BF 5 |METROPOLITAN LIFE GLOBAL FU 2.3 04/10/19 02/20/2018........ [ CITIGROUP........coviiririeriririrriiirissiisesiesisseessssisssie e ssssesssssessenssessssessenns | svees ..1,996,440 2,000,000 16,867 |1FE......ccocvoviivvininne
595620 AJ 4 |MIDAMERICAN ENERGY CO 2.4 03/15/19. 02/15/2018........ [WELLS FARGO..........ccvireiereriniiiiniirerseiseie s sssnssessessssssenss | renes 16,205,988 | ...oovoiiee 6,200,000 58,467 | 1FE
595620 AS 4 |MIDAMERICAN ENERGY COMPANY 3.65 08/01/48..........cccovrmrrrervrrniirerinsinsiseirnnines 01/29/2018........ BARCLAY'S CAPITAL......ovviiriiernrieiesisisisessessssssessssssssesssssssessensssssssens | svenes 991,270 | oo 1,000,000 1FE
61744Y  AM 0 | MORGAN STANLEY 2.29 02/10/21 .1 01/18/2018........|MORGAN STANLEY .....coevrtiriririnrirerniisiieresiseeesissisesesisesssssseensessssesesesnies | coeees ..2,000,000 2,000,000 1FE
628530 BH 9 |MYLAN INC 5.2 04/15/48 .1 103/28/2018........ | JP MORGAN.......ocomiiitiiiiieriiieies ettt enienens | aeenes 22,990,460 | .o 3,000,000
62912X  AE 4 |NGPL PIPECO LLC 4.37 08/15/22 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccccovmimiiimriinirinseiesiiesiesesessssisssiienss | v 698,719 700,000 40
629137  AJ 1 [NGLENERGY PARTNERS LP /NG 7.5 11/01/23......ccvviririiriierniircenieissirererineen 02/01/2018........ |EXTERNAL MANAGER TRADES..........ccociiimiiiimieinnireresiesiseeesssissssessseseninens | venes 141,075 135,000 2,581
629137  AM 4 |NGL ENERGY PARTNERS LP 6.12 03/01/25.........ovvoveriereriniiieinnieissisiessseeensssnnes 01/29/2018........ EXTERNAL MANAGER TRADES........c.cocoviiieiieennienssensssssssssesssssessesses | avenes 90,338 90,000 2,297
637432 MX 0 |NATIONAL RURAL UTILITIES C 2.15 02/01/19. 01/30/2018........ |MARKET AXESS AS A BROKER VIA ALADDIN.... 249,755 250,000
637432 NH 4 |NATIONAL RURAL UTIL COOP 1.65 02/08/19............ 01/30/2018........ |MARKET AXESS AS A BROKER VIA ALADDIN.... 248,608 250,000 1,982
63743H ER 9 |NATIONAL RURAL UTIL COOP 2.9 03/15/21.......ovovvverrrieirrarans 02/21/2018........ [ROYAL BANK OF CANADA.........coiimririerniiniireresisseesiseisisssierssssseessniesesens | venes 998,890 ..1,000,000
63946C  AD 0 |NBCUNIVERSAL ENTERPRISE IN 1.97 04/15/19......ccocvvrvririririnnns 02/02/2018. BANK OF AMERICA .2,988,180 | ..... ..3,000,000
644162  AB 5 | METROPOLITAN LIFE INSURANC 7.87 02/15/24.........ccrirvrinvinriseiisiinsisrssiesinsines 01/05/2018........ [JEFFERIES & CO....oovuiiriiiieiiiiciiinieissiesessssiesssssssessssssssssssssessessssssessessans | oeves ..2,478,760 2,000,000 63,000
65339K AR 1 |NEXTERA ENERGY CAPITAL HOLD 2.3 04/01/19 02/08/2018......... [VARIOUS........oooiiiieiciirireie it esssssenes | srestsessessesesessessstesess s st sesssnssenias | sessresesssessssssessessssssessessaes 2,658,689 2,658,000 17,751
655844  BY 3 |NORFOLK SOUTHERN CORPORATI 4.15 02/28/48..........ccvvevvemririiirineieineirerinnines 02/13/2018........ [ GOLDMAN SACHS........cooiiiriiriiirieriersisie st nssssssssens | venes 995,410 | oo 1,000,000
67059T  AE 5 |NUSTAR LOGISTICS LP 5.62 04/28/27 01/19/2018........ EXTERNAL MANAGER TRADES..........oo ittt iesississesesisssnssessessens | soetesesissesssessesssssessessssssssessssssssesins | sesnssesssessnssessessssssessnsenes 1,209,581 | oo 1,150,000 | ..o 14,554
682680 AN 3 |ONEOK INC 6 06/15/35 o[ 02/07/2018........ | VARIOUS.......coooiimiistierininciesieieissiete it esi st nsssssssenies | seees 627,669 545,000 3,738
68268N  AE 3 | ONEOK PARTNERS LP 8.62 03/01/19 L[ 02/06/2018........ [WELLS FARGO.......couiiririieisiseiserissisisessssisssesse s sssssssesssssssssessessansans | assossssssasssssssssssssessesssssessssssssassessnsss | rossessssssssossessnssessessassnes 1,060,400 | ..o 1,000,000 | oo 37,615
68389X AG 0 | ORACLE CORP 507/08/19 02/14/2018........ [ROYAL BANK OF CANADA........comiireiriernrinrireriesissesesissssssesiserssssseesississesens. | renes 579,242 560,000 2,956 |1FE
68555P  AA 8 | ORBCOMM INC 8 04/01/24........ccoeeieieiriieieieiissiesssissisessssssssssessssssiessssssssensnss | nossssssssnnens 02/22/2018........ |EXTERNAL MANAGER TRADES........cccoimimiiniiiieinnieiesisssssiessssssssesssssssnsnss | oeves 525,000 500,000 15,586 |4FE......ccccooiriiinenn
718546  AS 3 |PHILLIPS 66 2.61 02/26/21 02/26/2018........ DEUTSCHE BANK .....coiiiiiiieiicieriieei e essessssssensessssssessensens. | soemesesssssssesseessnssesssesisssssssessssssssessns | sessnsssssessessessesssssensnsanes 1,000,000 | ..oooorveeecees 1,000,000 2FE.
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74256L  AY 5 |PRINCIPAL LIFE GLOBAL FUND 2.15 01/10/20 02/28/2018........ WELLS FARGO.......coouciririiisiisie it snsansss | essasssessssssssassessessssssessassssssesssssnssons | soessosssssessssssssassssssssneses 1,972,500 2,000,000 6,211 |1FE
743263 AN 5 |PROGRESS ENERGY INC 7.05 03/15/19.......vvvurrierreireierneieeineicisenienes 01/18/2018........ VARIOUS.......ooiiieiiee et sssenes | essatesess e sasss e st ss e esssenanssens | eorerisssessessseses e nes 3,028,099 2,875,000 67,048
74432Q  CA 1 |PRUDENTIAL FINANCIAL INC 4.6 05/15/44. 01/24/2018........ | US BANK 548,680 500,000 4,536
74456Q AU 0 |PUBLIC SERVICE ELECTRIC AN 5.37 11/01/39.......cccocvvvnrnnee . 03/28/2018. KEYBANC.......cooiiiiietei et essenine | sotesessssses s es bbb | eebenesens et 178,550 | oo 1,000,000 22,545
747525 AM 5 | QUALCOMM INCORPORATED 1.85 05/20/19 02/07/2018........ VARIOUS......cooiitiei sttt | etbates st bbbt nntens | cbrebiesb st 5,470,980 5,500,000 20,273
74834L AU 4 |QUEST DIAGNOSTICS INCORPORA 2.7 04/01/19 . . 01/05/2018........ BANK OF AMERICA. ..ottt nisessnns | sotisesssss st bsss e esses | oebenssssesssss e ssssssessensaes 1,053,072 | oo 1,048,000
760759 AS 9 |REPUBLIC SERVICES INC 3.37 11/15/27 03/27/2018........ WELLS FARGO......coouiuiiiirieiieie sttt | esistesessessess b eesb s esisebennsens | sosessesiessesssesensesssesseseenes 1,155,120 | oo 1,200,000
79970Y  AE 5 | SANCHEZ ENERGY CORP 7.25 02/15/23 02/16/2018........ EXTERNAL MANAGER TRADES.. s | e 725,000 725,000
816851 BC 2 |SEMPRA ENERGY 100 07/15/19 01/09/2018........ ROYAL BANK OF CANADAL........oooviiireiintieriesieteesisessesesie s sississesesssssne | soetisessesssssessesssssessesssssssssessssssssessns | sessssssssessessessesssssensssenes 3,000,000 3,000,000
816851 BD 0 |SEMPRA ENERGY 100 01/15/21 01/09/2018........ ROYAL BANK OF CANADAL.......ouviitiiieiintieresissiesissisesesisssssssiesssssssssesssssne. | shatisessssissssessesssssesssesssssssssessssssssessns | sessssesssessosssessessasssessssenes 2,000,000 2,000,000
816851 BE 8 | SEMPRAENERGY 2.4 02/01/20 01/09/2018. ROYAL BANK OF CANADA. ......coooviieiniiiierisninieeerssissiesisssesesesssesssssseenins | cvenes 998,640 | ..oooveiieeeeei 1,000,000
85207U  AF 2 | SPRINT CORP 7.87 09/15/23 03/15/2018........ | EXTERNAL MANAGER TRADES.. . wen 870,006 845,000 310
863667 AK 7 | STRYKER CORPORATION 2 03/08/19........coiiriereriieriernisiseierssissesessesssisssssssnnsns 02/13/2018 VARIOUS......cooiiieiiee et nssenss | esbasesessssssnss st s ssss st enses s s essssbnssens | sosessssssssesssesessssssessnsnenes 4,106,716 | coovereeiieieieeee 4,120,000 33,769 | 1FE
866142 AA 0 | SUMMIT MIDSTREAM PARTNERS L 9.5 12/15/24..........covveiieeniireerenesrrersnens | v 01/31/2018........ EXTERNAL MANAGER TRADES.. SRR IR 119,763 115,000 | oo 1,331
867914  BG 7 | SUNTRUST BANKS INC 2.5 05/01/19. 02/27/2018........ SUNTRUST ..ottt | 2httses st b et s bbb bbb s st nis | oebinesessse s s et ebees 7,983,440 8,000,000 66,667
87248N  AC 2 | THC ESCROW CORPORATION Il 5.12 05/01/25, O 03/29/2018........ EXTERNAL MANAGER TRADES.. [EUSIRTTTRTRRURRIROTTI IOV 283,938 295,000 6,383
87248N  AE 8 | THC ESCROW CORPORATION IIl 7 08/01/25.........ccoovrerererireririeierineieeieeieesenerenes 03/22/2018........ EXTERNAL MANAGER TRADES.. e | e 444,938 450,000 | .o 4,813
87612B  AM 4 | TARGA RESOURCES PARTNERS L 5.25 05/01/23..........ovvurrerieiirineiierinerienerenens 02/21/2018........ EXTERNAL MANAGER TRADES.. e | s | e 1,434,856 | ...ooovveeis 1,405,000 22,891
88033G CE 8 | TENET HEALTHCARE CORPORATI 8.12 04/01/22........c.covorvererrrieriniencierirenseinnerenes 02/16/2018........ EXTERNAL MANAGER TRADES.. e | s 564,813 545,000 17,192
887317 AT 2 | TIME WARNER INC 2.1 06/01/19 03/15/2018........ GOLDMAN SACHS.......cooiiiiriiieiitieresissiesissisesss s sssesssesssssssenns | svenes 991,500 | ..o 1,000,000 6,300
893647 AX 5 | TRANSDIGM INC 02/27/2018........ | EXTERNAL MANAGER TRADES.. . s 579,825 565,000 3,072
893647 AZ 0 | TRANSDIGM INC 6.5 05/15/25. 01/10/2018. EXTERNAL MANAGER TRADES.. JROSTORURTOTONURTOTIORR IO 204,500 195,000 | ovvovererenieerenieeeiceenis 1,971
893647 BB 2 | TRANSDIGM INC 6.37 06/15/26...........cvvuiriririrrireiisiiieriesisssissesssseesienssesesssssnnss. | aveessisesiens 01/10/2018........ EXTERNAL MANAGER TRADES.. FERRTORUTRRROTTN BTN 310,938 300,000 1,302
90131H  AB 1 |21ST CENTURY FOX AMERICA IN 5.4 10/01/43 02/01/2018........ GOLDMAN SACHS.......cooiririerieiiiireresisseesiseisesssieresssseesssssssesesssesessssseenens | creees 611,150 500,000 9,300
90131H AN 5 |21ST CENTURY FOX AMERICA IN 6.9 03/01/19 02/28/2018........ WELLS FARGO.......coouviriiiiriseitiesisise bbb esne | feebanssasssebsssss e s bbb nsenies | soesssessassessessssssessessssses 11,556,010 11,000,000 | .o 212,558 | 2FE.....ccoiviiin
90520E  AF 8 | UNION BANK NA (SAN FRANCIS 2.25 05/06/19....... . 02/14/2018........ MITSUBISHIUFJ.....ooiiiiiieisiee e ssnis | soesisessesssssesseesssseseesisssssssesssssssssessns | sesensssssessesssessessssesensnsanes 1,493,160 | . .1,500,000 9,375 |1FE
906548 CG 5 |UNION ELECTRIC CO 6.7 02/01/19......ccuiiriririieririniieiesiseresiseiessesisessessssssesesienns | sonseseesesinees 01/08/2018........ BARCLAY'S CAPITAL. ..ottt sss e esss s ssseniens | shtisessessstss st s b s s sisssenins | sebesssesssessasssessessssssensessenes 1,414,058 | oo 1,350,000
907818  EC 8 |UNION PACIFIC CORPORATION 3.87 02/01/55 01/25/2018........ VARIOUS......coociiiriiinieissis et ss s ssssss e ssessssssessesssssenes. | ooeees 599,929 595,000
91159H HM 5 |US BANCORP 3.1 04/27/26 03/08/2018........ US BANK IR 954,610 .1,000,000
91324P  CG 5 |UNITEDHEALTH GROUP INC 2.3 12/15/19.....ccvvrviierrireenrieiinineienisins 02/15/2018........ ROYAL BANK OF CANADAL.......ovoiiitiniiitierssissisessssssesessssssssssesssssssssesssssns | shesisesssssssssessosssssessesssssssssessesssssesss | sesosssosssessossessessssssesssssnes 1,057,147 .1,062,000
91911X AV 6 | VALEANT PHARMACEUTICALS IN 9.25 04/01/26, s 03/12/2018. EXTERNAL MANAGER TRADES.. e | e 720,000 720,000
91913y AN 0 | VALERO ENERGY CORP 9.37 03/15/19 02/14/2018........ | VARIOUS s | et s 1,905,590 | . .1,770,000
91913Y AU 4 |VALERO ENERGY CORPORATION 3.4 09/15/26....... 01/23/2018........ BARCLAY'S CAPITAL | 496,545 500,000
92343V BG 8 | VERIZON COMMUNICATIONS INC 3.85 11/01/42 01/16/2018........ WELLS FARGO.......cooutuuiiiiriiiieie ettt | etistesesbessess e b s nse s sebesniens | siressesisssesssesen s nes 1,570,870 .1,750,000
92343V CH 5 | VERIZON COMMUNICATIONS INC 2.62 02/21/20. 03/08/2018........ ROYAL BANK OF CANADAL........oviitiiiniritierssissisessssssesessssssssssesssssssssesssssns. | shasssessssssssesssssssassesssssssssessessssssesss | sesosssosssessossessessssssesssssnes 1,494,615 | . .1,500,000
92343V DQ 4 |VERIZON COMMUNICATIONS INC 2.94 03/15/22 03/22/2018........ GOLDMAN SACHS.......cooiirireiiiieiseiereeiseie st sese s sisssssssesssssne | soetesessessssssesseesssseseessssssssessesssssensns | sessnsssssessesssessessssesenssseen 2,470,470 2,500,000
92343V EN 0 | VERIZON COMMUNICATIONS INC 3.37 02/15/25, . . 02/08/2018........ WELLS FARGO. ...t ssssiss | shosissss st | sobissssess bbb 1,226,325 | oo 1,250,000
931427  AQ 1 | WALGREENS BOOTS ALLIANCE | 3.45 06/01/26..........ccrerrierernrieineireierseieriennnes 02/02/2018........ BNP PARIBAS ..o sssessnsnns | cvenes 579,168 600,000
948626  AA 4 | WEIGHT WATCHERS INTERNATIO 8.62 12/01/25...........ccovvenec. 03/05/2018........ EXTERNAL MANAGER TRADES.. e | e 494,150 460,000
94974B  FV 7 |WELLS FARGO & COMPANY 1.82 04/22/19.......cvmivivrririreriniissiesisississiessssiesssnsnes 01/09/2018. WELLS FARGO......ccociririiririiitiers s essssssssesssssesss | oeves 752,850 750,000 3,038 |1FE
94988) 5D 5 |WELLS FARGO BANK NA 1.75 05/24/19 s 01/29/2018........ | WELLS FARGO s . 1,986,180 2,000,000 6,514 |1FE
94988 5K 9 |WELLS FARGO BANK NA 100 01/15/20.........ccovrerreirrnrrnns e 01/16/2018. WELLS FARGO......coouitutiiiiisiiie ittt | esbasesessesssss s s sess st ess b essssbnssens | sosesssssessesssssessesssessassenes 5,000,000 5,000,000 1FE
958102 AM 7 | WESTERN DIGITAL CORPORATIO 4.75 02/15/26..............cccn.... 01/30/2018........ EXTERNAL MANAGER TRADES.. FEOSRRRRRN [RN 730,000 730,000 3FE
9612E0 DF 1 | WESTPAC BANKING CORP 100 04/26/19 01/24/12018........ CITIGROUP.....o ittt bbbt | 2oteses st bt s bbb bbbt | oebenesent st st 2,502,775 2,500,000 7,050 [1FE...cccooimiririnn
969260 AS 9 | WILLIAM LYON HOMES INC 6 09/01/23 03/15/2018........ EXTERNAL MANAGER TRADES.. e | e 913,113 910,000 323 |4FE
06367T PY 0 |BANK OF MONTREAL 2.14 12/12/19 01/05/2018........ MORGAN STANLEY .....ouiiiiirieiiniierieritiesisisesesiesesssseessssis e ssssssssesssessssns | soetesessesssesessessssssesesessessssssessesssssessns | sesssessssessassessesssssessssees 2,321,827 2,305,000 3,852 |1FE
136375 BT 8 | CANADIAN NATIONAL RAILWAY 5.55 03/01/19......covvvveirrnrnns 02/12/2018........ WELLS FARGO.......cooutiririiisiisie st | esbssssesssssnssesssesssssssssessassssssesssssnssons | soesssssssssesssssssssossssssssneses 3,121,658 | o 3,025,000 | oo 76,016 | 1FE..c.oiiiiiciiiee
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136375 CP 5 | CANADIAN NATIONAL RAILWAY 3.65 02/03/48...........ccocrvrvrvns 02/01/2018........ CITIGROUP.....octitieiiistietisssiesie st ssssesssnssnsns | avenes 989,740 | oo 1,000,000 1FE
13645R  AJ 3 | CANADIAN PACIFIC RAILWAY C 7.25 05/15/19 02/16/2018........ | EXTERNAL MANAGER TRADES.........coisiiieieieiiniiesiseressenesesisessssssesesissssens | essessssnseessessssesessessssssessenssssssssessns | sesssesesssessessessesssssessessnes 1,055,410 | cooovreeees 1,000,000 | ..oooveoieerieeeeeeeees 19,333 | 2FE.....covvvvirierine
335934  AF 2 |FIRST QUANTUM MINERALS L......couiiiiiririiiiierinsieissiesensssiessesssseessssssesesssesnsss | sonseesessnees 02/14/2018........ |EXTERNAL MANAGER TRADES..........cccoiiimiiiiniieiirineiesienssiessssissessssisnsens | renes 304,588 295,000 57 |4FE
36168Q AD 6 | GFL ENVIRONMENTAL INC (ALB 5.37 03/01/23... 02/21/2018........ |EXTERNAL MANAGER TRADES...........cccisiniiiieiniireieisiseesssisesessseisssens | vevee ..1,210,000 ..1,210,000 4FE
70137T AL 9 | PARKLAND FUEL CORP 6 04/01/26. 03/29/2018. EXTERNAL MANAGER TRADES.. ..1,095,888 ..1,095,000 218 |4FE
89352H  AS 8 | TRANSCANADA PIPELINES LIMI 3.12 01/15/19......cuviiiiriiiicineiccisisissieienininas 01/10/2018........ [VARIOUS........oooiiiiiiiriniisiseiiessssss s sssnsssssssnssnes | oenes ..1,082,566 1,073,000 | s 16,273 |1FE...covciviiviie
00973R  AC 7 | AKER BP ASA 5.87 03/31/25........covviiieimirieieiintieessisciesi st (SR 03/15/2018........ | EXTERNAL MANAGER TRADES.........cccoiiiniiieniieinnireresiesinniesissiseeseseesssninens | renes 525,000 525,000 3FE.
02154V AA 9 | ALTICE LUXEMBOURG SA 7.75 05/15/22.......c0ivumriieirieierniissiesinsisisssessessssensnes C 02/16/2018........ | EXTERNAL MANAGER TRADES.........cecciiiniiiriiieinnineiessensssiessssissssesssessnsnss | ooeves 508,300 530,000 642 | 4FE.
03968A  AA 9 |ARD SECURITIES FINANCE SAR 8.75 01/31/23........ovverieirienineireeineieieeireniseissenes (SR 01/11/2018........ EXTERNAL MANAGER TRADES..........coocoiierniieenriseeessesisesssssessesssisensennes | wvenes 315,000 315,000 5FE.
168863  CF 3 | CHILE (REPUBLIC OF) 3.24 02/06/28............ccovvuirieiiniinciieninsiniiseiissiisesiesissaens C 01/29/2018........ [ CITIGROUP.......cceiitiiiirniiiirsiseieseisssi e | enes 499,705 500,000 1FE
25156P AW 3 |DEUTSCHE TELEKOM INTERNATI 2.22 01/17/20... C 02/14/2018......... [BNP PARIBAS ..ottt ssssssensss | sresssessssssssses st esses s nss e ssssssenias | sesenesesssessssssessesssssessessenes 1,478,488 | ..o 1,493,000 2,676 |2FE
46513Y  JH 2 |ISRAEL (STATE OF) 3.25 01/17/28......cocrvvviriierircierircieineins [ 01/10/2018........ [ CITIGROUP.......ccoeiiiiiiiirerisciereiciesieisesie e | enes 248,228 250,000 1FE
47032F  AA 7 | JAMES HARDIE INTERNATIONAL 4.75 01/15/25 .|C 02/16/2018. EXTERNAL MANAGER TRADES.. 199,500 200,000 1,794
53944y  AE 3 |LLOYDS BANKING GROUP PLC 4.34 01/09/48 01/04/2018........ [ GOLDMAN SACHS........coo ittt nsssnne | sressessssseseessessssssess s s nsssssssenins | sesesesesssessessessesssssessessenes 1,000,000 | .ooovrveniereeeeeis 1,000,000
65504L  AK 3 |NOBLE HOLDING INTERNATIONA 5.25 03/15/42.........ocviverniirerniiesirnsirerssieeseenenes C 01/12/12018........ |EXTERNAL MANAGER TRADES..........cccooiimiiiiniieiinineiesiensssiessssisssesssssssens | veves 116,875 170,000 3,025
65504L AN 7 |NOBLE HOLDING INTL LTD D 03/27/2018........ |EXTERNAL MANAGER TRADES..........ccciiiniiiiieiniieieieiseesissisesessseissssens | vevee 156,188 175,000 6,663
65504L  AQ 0 |NOBLE HOLDING INTERNATIONA 7.87 02/01/26.........ccorivernrierniiiernrireresineeseenenes [ 01/18/2018........ EXTERNAL MANAGER TRADES........c.coooiriiieiniicenrineiessesiseissisesesissisesesies | cveees 793,500 790,000
71654Q BX 9 |PETROLEOS MEXICANOS 5.62 01/23/46..........cccovvvrerieririeiirinsiresinerienes c 01/24/2018........ [MORGAN STANLEY.......coocumrrimrirmrierirerisieisrisssiessesesesssssesssiessesssssssssinns | sveees 229,550 250,000 117
822538  AE 4 | SHELF DRILLING HOLDINGS LT 8.25 02/15/25. [ 02/05/2018........ | EXTERNAL MANAGER TRADES..........ccoisimiiiniieinnieresiesiseiesissisesesiesssnenens | renee 718,100 715,000
865622 CF 9 | SUMITOMO MITSUI BANKING CO 1.89 01/11/19. ..o C 01/09/2018........ [ROYAL BANK OF CANADA........comiuririerniieirerssisseesisissssssessssssiesssssssssens. | veves ..3,010,500 3,000,000 1FE
961214  CG 6 | WESTPAC BANKING CORP 1.96 01/17/19.....ciiniiiiiiiisissisnennis C 01/09/2018........ [UBS SECURITIES.........coiiiiiiiniininiisiiieisnissississssesssesenssnsssesenssnsssmsenssssssnsenes | onnes .......2,009,960 2,000,000 9,380 [1FE
3899999. Total - BONdS - INAUSHIAI ANA MISCEIANEOUS..............cocueviieieeteiceiieieictctetetct ettt teeetetetee aetetetetesesaeteseseetesesesassassseseseseesesanseeesesansesesansseesessssetesanseeesessssetes e ses et s e sesesaesse et s sesebesnset et s sesebesassssesansesebesassssanins | snsetesassssesesssetanan 242,937,992 | ..o 240,160,000 | ..ocoovererercrerenee 2,163,058 XXX
Bonds - Hybrid Securities
25470M  AB 5 | DISH NETWORK CORP 3.375 08/15/26 01/18/2018........ | EXTERNAL MANAGER TRADES.......c.coiiiiiiiiiiiiiniisis s sssnsssnssneees | coenes 717,900 680,000 10,009
4899999,  TOtal - BONGS = HYDIA SEOUMES. ... rterieiesisteerssteste ettt ettt 1 e84 ee 8 eE 808084888 £E 8181088408808 4081 E 1084401084084 E 08404 £E 1084010881001 E 08t ee | thantessenb s st st aes 717,900 680,000 10,009
8399997. Total - BoNds - Part 3.........oiiiiiiiii e 364,992,829 361,083,193 | oo 2,558,930
8399999. Total - Bonds................ 364,992,829 361,083,193 | oo 2,558,930
Common Stocks - Industrial and Miscell
00164V 10 3 |AMC NETWORKS CLASS A INC.. .| 02/14/2018........ | EXTERNAL MANAGER TRADES.. 200.000 10,510 XXX
00751Y 10 6 |ADVANCE AUTO PARTS INC 02/14/2018........ |EXTERNAL MANAGER TRADES.........ccocimiiiiiiiiierinsiessississisessessssssesssssens | ovsesssssssssssssssssssssssens 1,800.000 | ..o 196,254 XXX
008252 10 8 | AFFILIATED MANAGERS GROUP INC............. 03/19/2018........ | EXTERNAL MANAGER TRADES...........coimiiiniieieinsieriesiesisseesiserssssesesissiens | revsessssesessnsnnes 700.000 134,416 XXX
00846U 10 1 | AGILENT TECHNOLOGIES INC........oivuiriiiriiniiieiniieissieseiiseiesssieesesiesesssseneses 02/14/2018........ | EXTERNAL MANAGER TRADES...........cocomiiiiiiiieeiintieeinsississesesiserssssssesissiens | rteressssisessssisssesssesessssens 1,200.000 83,652 XXX
00912X 30 2 |AIR LEASE CORP CLASS A 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccocosiiiiiiiiieinieeissrssisnesesiserssssesesissiens | oviesissisessssesssssesesinsene 5,100.000 | ..covvvrierreirirereneieinee 234,243 XXX
012653 10 1 |ALBEMARLE CORP .| 02/14/2018. EXTERNAL MANAGER TRADES.. 900.000 100,557 XXX
013872 10 6 |ALCOA CORP..... 02/14/2018........ |EXTERNAL MANAGER TRADES.........ccocimiiiimiiieeiinsiesisississisessesnssssesssseens | eeeesssssssesnssssnssssesssens 4,200.000 203,910 XXX
016255 10 1 | ALIGN TECHNOLOGY INC......cooirmiirireriniiieeeiereisssiesissisesesssesesessssesssssssssessessnsses | ceveesnssnnens 03/19/2018........ | EXTERNAL MANAGER TRADES...........coosiiieiieeintieeiner s rssssesesissiens | everessssisesssssesssssessessnsenes 1,960.000 | oo 494,441 XXX
018581 10 8 | ALLIANCE DATA SYSTEMS CORP. 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocisiiiiiiiieiiniieesississiesiesssssssessssiens | vessessssisessnsnnes 800.000 200,048 XXX
018802 10 8 |ALLIANT ENERGY CORP 02/14/2018........ EXTERNAL MANAGER TRADES...........oooiiiiiiiniereinsssierssisseessssissssssns | sovesnsssssesissisessesssssessenes 1,300.000 | ..oooveirererie s 49,556 XXX
01973R 10 1 | ALLISON TRANSMISSION HOLDINGS INC......c.cccorevrmrerirreririrerirrerenes 02/26/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiiiriieeiintierinsississesesisesenisssesinsiens | rteressssisssessesesesesesinsens 1,790.000 ...70,990 XXX
02005N 10 0 |ALLY FINANCIAL INC 02/26/2018........ | EXTERNAL MANAGER TRADES.. .16,660.000 475,613 XXX
02043Q 10 7 | ALNYLAM PHARMACEUTICALS INC......cccovoirmierireririirensirerenireresinsine 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccocosiiiiiriieieintierinerssissesesiserssisssesissiens | everessesisesessesesssessesinsenes 1,600.000 191,984 XXX
023608 10 2 |AMEREN CORP. 02/14/2018. EXTERNAL MANAGER TRADES........coooiiiiiiiiiieinsierssnsiesssisssessssisssssses | sovssssssssesssssessessssssssenes 3,000.000 XXX
02376R 10 2 | AMERICAN AIRLINES GROUP INC.......ccocoovirvirrirciriinens 02/14/2018........ |EXTERNAL MANAGER TRADES.........ccocosiiiiiiiiininiiesnnessienesesiserssisssesissiens | oviesissisessssesssssessssnsenes 1,900.000 XXX
02665T 30 6 |AMERICAN HOMES RENT REIT CLASS A 02/20/2018........ | EXTERNAL MANAGER TRADES...........cocomiiiiiriieeiintiesinsississesesisesenssssesissiens | eteressssisssssssessesesessessnsens 1,200.000 XXX
03073E 10 5 | AMERISOURCEBERGEN CORP......... 02/14/2018........ | EXTERNAL MANAGER TRADES..........coocotiineiimrierinintiiesiiesieresessssissiiesss | soesisesssessssissssessssssnenes 8,500.000 [ ..oovvviverriiieinean 819,485 XXX
03076C 10 6 | AMERIPRISE FINANCE INC. 02/20/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiiriieeiintiesinsississesesisesssisesesissinens | everessesisesessessesssessessnsenes 2,450.000 393,047 XXX
031100 10 0 |AMETEKINC.. . 02/14/2018. EXTERNAL MANAGER TRADES........cooiiiitieiiiiisinsissinsssieresssssesississsssses | sovsisssnssessssssessessssssssenes 1,600.000 .119,552 XXX
032095 10 1 |AMPHENOL CORP CLASS A.......ooiiiiieiiieiiniienieeie s sssiesiessnes 02/14/2018........ | EXTERNAL MANAGER TRADES.........ccocosiiiiiininsiesinsissisnesesiserssisssssissiens | oviesissisesssesssssesessnsene 5,600.000 489,160 XXX
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03349M 10 5 |ANDEAVOR 02/20/2018........ EXTERNAL MANAGER TRADES.. | e 200.000 19,395 XXX |
037411 10 5 [ APACHE CORP.....cviiiciitieeiieieie et nssnssnene. | evssessnnsnnene 02/26/2018........ | EXTERNAL MANAGER TRADES..........ccoisiiiiiieieintieeiner s rssisesesisseens | oeeresissisesesssessssssensessnsenes 4,740.000 | ..o 176,808 XXX L
03784Y 20 0 |APPLE HOSPITALITY REIT INC 02/14/2018........ | EXTERNAL MANAGER TRADES.. | 1,400.000 25,522 XXX |
038336 10 3 |APTARGROUP INC......ooviiiiiiiiistiniseieissise et sssssssssessessessss | oevserenssonnne 02/14/2018........ | EXTERNAL MANAGER TRADES.. e | 600.000 54,402 XXX L
03836W 10 3 | AQUA AMERICA INC 02/14/2018. EXTERNAL MANAGER TRADES........c.ooiiitiiiiiisineieiistnsierssisseesissssssseses | sovsisssnssessssisessessssssessenes 5,100.000 174,522 XXX |
03965L 10 0 |ARCONICINC......ccccovvvrrirrrnen. 02/14/2018........ |EXTERNAL MANAGER TRADES.........cccosiiiiniiiininiinisissisnissiesssisissssiens | v 3,500.000 89,215 XXX L
040413 10 6 |ARISTANETWORKS INC 03/05/2018........ | EXTERNAL MANAGER TRADES.. 830.000 249,843 XXX |
04247X 10 2 |ARMSTRONG WORLD INDUSTRIES INC 02/14/2018........ | EXTERNAL MANAGER TRADES.. . 200.000 12,092 XXX |
042735 10 0 |ARROW ELECTRONICS INC.......coovviiririiiirinircrinnieiesissiesieessesesssessesssseessesssesenss. | ceveernssnnene 02/14/2018........ EXTERNAL MANAGER TRADES.. s | 800.000 64,160 XXX L
04621X 10 8 [ASSURANT INC.....cccovvvririirirrirriiririinns 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiiieiinsiessississesesienssssssessssiens | neeesssssssssssssssssssessssenen 2,000.000 179,300 XXX L
049560 10 5 |ATMOS ENERGY CORP 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccocosiiiiiiinnierinsessiesesesiserssssssesissiens | oviesissisessssesssssesessnsene 1,300.000 104,325 XXX |
052769 10 6 |AUTODESK INC 02/14/2018........ |EXTERNAL MANAGER TRADES..........cooimiiiirinieeiintiesinsessissesesisesenisssesissiens | eteressssiessssssessesesesesinsene 7,100.000 | .ooeeerirreriirereniceeeinee 780,503 XXX L
053332 10 2 |AUTOZONEINC.... 02/14/2018. EXTERNAL MANAGER TRADES.. 200.000 144,170 XXX |
053484 10 1 |AVALONBAY COMMUNITIES REIT INC 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccooimiiiiiieeiinrieeierssissesesiserssssessesisssens | overessssisssessessssessessnsene 3,100.000 [ ..o 492,683 XXX L
053611 10 9 | AVERY DENNISON CORP......oovvuiiiiiiriniiiisseieissiesessssiessssssisssse s sssssessesssssenss. | ooseesnssnnens 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccocimiiiiiiiieeiintiesisississesesiesssssssessssiens | reeessssissssessssnssssessssens 3,300.000 389,829 XXX L
05605H 10 0 |BWXTECHNOLOGIES INC 02/14/2018........ | EXTERNAL MANAGER TRADES.. .10,700.000 677,958 XXX |
05722G 10 0 |BAKER HUGHES CLASS A.......ccovvniveiriiiriniins 02/14/2018........ EXTERNAL MANAGER TRADES.. | 1,000.000 26,430 XXX |
081437 10 5 |BEMISINC 02/14/2018........ | EXTERNAL MANAGER TRADES.. | 500.000 22,285 XXX L
08579W 10 3 |BERRY GLOBAL GROUP INC 02/20/2018........ | EXTERNAL MANAGER TRADES..........ccocosiriiriieeiintiesineississesesierssisesesissiens | oeerersesisesessessesssessesinsenes 1,420.000 | oo 79,888 XXX L
086516 10 1 {BEST BUY INC...oiiiciriciseieciss sttt sssssenss. | oessessnssnnens 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccocimiiiiiiiieeiinsiessississeesiesssssssesissiens | veeessesisssssssssssesessssen 2,000.000 145,060 XXX L
090572 20 7 |BIO RAD LABORATORIES INC CLASS A.......oviiiieiiieinnireressriesi e ssesssnennes 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccocosiiiiiiiiinisiieeierssienesssierssisesssissiens | oviesissisessssesssssesesinsene 1,400.000 347,088 XXX L
09061G 10 1 |BIOMARIN PHARMACEUTICAL INC......ccoviriiiiiirieiiniieeiseiesssi e sseeseenen 02/14/2018........ EXTERNAL MANAGER TRADES..........oooiiiiiiitiisinsisiistssiseresisseesisssssissses | soveisssssiesissiessesssessessenes 2,900.000 | ..oovvrnrirreniierenieeeriine 245,195 XXX L
09073M 10 4 |BIO TECHNE CORP. 02/14/2018........ | EXTERNAL MANAGER TRADES..........coccoviiiiirierinirnriissiiesierenessssesssiesss | soesisesssessssesssssesssessinenes 1,600.000 225,712 XXX |
093671 10 5 |H&R BLOCK INC 03/19/2018........ | EXTERNAL MANAGER TRADES..........coimiiiiiriieeiintiesinssssissesesisesssisessesinseens | eeeressesisesessesesssessessnsen 8,720.000 | ..vovrnirreririrerenieerieine 237,685 XXX L
099724 10 6 |BORGWARNER INC.......ccocovvrrirrrrnns 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiieeiinsiesnsississesesiesssssssesissiens | vveessesssssssssssnssssessssens 3,600.000 192,600 XXX L
112463 10 4 |BROOKDALE SENIOR LIVING INC 02/14/2018. EXTERNAL MANAGER TRADES.. .13,800.000 127,650 XXX |
115236 10 1 |BROWN & BROWN INC 02/20/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiiiiiieiintiesinsississesesisesssssesesissiens | eeeressssisssesisssesssessessssene 2,390.000 125,481 XXX |
116794 10 8 |BRUKER CORP 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccccostieiirierinintisssiiesiesenessssisssinnss | soesisesssessssesssssessisssnenes 1,500.000 | ..o 48,300 XXX L
117043 10 9 | BRUNSWICK CORP.........oiiriiiieiieieeiseieiissiese s sssssess s sssessssssssss | oeveersnssnnene 02/14/2018........ | EXTERNAL MANAGER TRADES..........cocimiiiiiriieeiintiesinssssissesesisesssisssesissiens | eeeressesisssessesesssessesinsenes 1,500.000 89,085 XXX L
122017 10 6 |BURLINGTON STORES INC 03/26/2018........ EXTERNAL MANAGER TRADES........c.cooiiieirieisisiessssssiesssssssessssssssssses | sovssssssssesssssessessssssssenes 1,070.000 XXX |
12503M 10 8 | CBOE GLOBAL MARKETS INC.......cvutirriirriiniireiisieeieeieisesi e siseesesssesesssss s 03/19/2018........ | EXTERNAL MANAGER TRADES...........cocimiiiriiieerinrieener s rssssessesissiens | overesissisesesssesssssessessnsenes 4,031.000 XXX L
12504L 10 9 |CBRE GROUP INC CLASS A.....cooiiiiiieierieiseisee e 02/14/2018........ | EXTERNAL MANAGER TRADES.. .16,500.000 XXX |
1256146 10 8 |CDW CORP 03/08/2018........ | EXTERNAL MANAGER TRADES..........coccoutiiiiriirininntiinsiieniesesessssessiiesss | soesisesssessssissssesssesssenes 1,770.000 XXX |
125269 10 0 |CF INDUSTRIES HOLDINGS INC........ . 03/19/2018........ | EXTERNAL MANAGER TRADES.. | 3,460.000 XXX L
12541W 20 9 | CH ROBINSON WORLDWIDE INC.......ccoevvivvirierieerenreisnseninens 03/26/2018........ EXTERNAL MANAGER TRADES.. | e 110.000 XXX |
125896 10 0 |CMS ENERGY CORP 02/14/2018........ | EXTERNAL MANAGER TRADES.. s | 100.000 XXX L
12673P 10 5 |CAINC 02/14/2018........ |EXTERNAL MANAGER TRADES..........cocomiiiiiiiieeiintiesinsessissesesisesssssssesissiens | reeessssisssssisssesssessessnsene 2,600.000 XXX |
127055 10 1 |CABOT CORP .. | 02/14/2018........ | EXTERNAL MANAGER TRADES.........c.oooosiiiieinmieiniinsseenissinsssssesssienins | sovernsssssesssisssessssssneenes 1,900.000 ,949 XXX |
127097 10 3 |CABOT OIL & GAS CORP .| 03/26/2018. EXTERNAL MANAGER TRADES.. .45,230.000 ..1,088,100 XXX L
127387 10 8 | CADENCE DESIGN SYSTEMS INC.............. 03/19/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiimiiierinsiesisississessssesnssssesssssens | nveesssssssssssssssssssesssens 7,160.000 284,069 XXX |
133131 10 2 | CAMDEN PROPERTY TRUST REIT TRUST........ccccovvvvrunee 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocisiiieiieeiintieeierssrssesesisesssssessesisssens | overessesisssesssesssssensessnsene 1,700.000 137,530 XXX L
14149Y 10 8 | CARDINAL HEALTH INC 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiieiineiessississesesierssssssessssiens | veeesssssssssssssssssesesssenes 9,200.000 619,620 XXX |
143130 10 2 |CARMAXINC 02/14/2018........ EXTERNAL MANAGER TRADES..........oooiiiiiitiniieieinsssierssieseessssissssesns | sovsrnsssssesissisessesssssensenes 2,500.000 [ ..ooveriierririereei 159,475 XXX L
146229 10 9 |CARTERS INC 02/14/2018........ |EXTERNAL MANAGER TRADES...........cocomiiiiiriieeiintiesinsessissesesisesssssssesissiens | rteressssisssesisesesesessesinsens 3,100.000 [ ..o 375,906 XXX L
151358 10 1 | CENTENE CORP......oovviririiiieiseie e nssines 03/05/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiieeinniesisessinsessssessssssessseess | neeesssssssssesssssssssesssen 6,160.000 628,017 XXX L
15189T 10 7 |CENTERPOINT ENERGY INC 02/14/2018........ | EXTERNAL MANAGER TRADES.. e | 8,900.000 233,180 XXX L
156782 10 4 |CERNER CORP. 02/14/2018........ | EXTERNAL MANAGER TRADES.. | e 400.000 24,892 XXX |
159864 10 7 |CHARLES RIVER LABORATORIES INTERNAL.........ccovviirniiirerinnines e 02/14/2018........ EXTERNAL MANAGER TRADES..........ooiiiiieieineieiinessieresisseessssssssseses | soversessssesisssessesssessessenes 1,000.000 | oo 110,320 XXX L
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163851 10 8 | CHEMOURS.......oiiiiiiiiiiitsesis sttt nssnsnin | esssssnssnnens 02/14/2018........ EXTERNAL MANAGER TRADES........cccoiviiiririeineiniessssssiesssssssesssssssssses | sonsssssnssesssssessessssssssenes 8,100.000 | .eovvveeiiriieeieenieceia 397,062 XXX |
16411R 20 8 | CHENIERE ENERGY INC 03/26/2018........ | EXTERNAL MANAGER TRADES..........ccooosiiiriieieintieeinerssissesesisesssssesesissiens | oeeresissiesssssessssssessesinsenes 3,590.000 208,364 XXX |
169656 10 5 |CHIPOTLE MEXICAN GRILL INC 03/19/2018........ | EXTERNAL MANAGER TRADES..........cocisiiiiiiiieiineieensississiesiesssssesessssiens | vessessnsisessnsnnes 380.000 121,083 XXX |
169905 10 6 |CHOICE HOTELS INTERNATIONAL INC.........cccovvrvrinnnnee 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocosiiiiniiinisiieeissrssienesesiserssisssssissiens | oviesissisessssesssssesesinsenes 5,500.000 441,561 XXX |
171340 10 2 |CHURCH AND DWIGHT INC, 02/14/2018. EXTERNAL MANAGER TRADES..........ooiiitiiiiiisinsieiinsnsierssisseesisssssssesns | sovsissssssessssiessesssesssssenes 9,700.000 474,233 XXX |
171798 10 1 | CIMAREX ENERGY.....coiiiiiiiiiiiiiicisieiesssisss s sssessssssssssssssinns | ovssianssenins 02/14/2018........ |EXTERNAL MANAGER TRADES.........cccosiiiiniiininiinisissinissesssisissssiens | v 4,700.000 480,340 XXX L
174610 10 5 | CITIZENS FINANCIAL GROUP INC........cveriieriiiciirirers s resseeniesinees 02/20/2018........ | EXTERNAL MANAGER TRADES..........cocimiiiiiriieeiintiesinsessissesesiserssssssesissiens | rteressssissssesssesesssessessnsens 3,170.000 145,748 XXX |
177376 10 0 |CITRIX SYSTEMS INC 02/14/2018........ |EXTERNAL MANAGER TRADES.........ccocimiiiiiiiiierinniesisississesessesssssssesssssens | nesessssssssssssssnssssesssens 1,500.000 134,175 XXX |
189054 10 9 |CLOROX 02/14/2018........ EXTERNAL MANAGER TRADES..........coooiiiiiniieieieisessierssiseeesssesssssenes | evoeeseseseresnnenes 300.000 38,643 XXX L
192422 10 3 |COGNEX CORP 02/26/2018........ | EXTERNAL MANAGER TRADES..........cocimiiiiiiiieeiintiesisississesesiersssssessssinens | neeessssissssesssssssesessssene 2,110.000 [ ..o 118,367 XXX |
192479 10 3 |COHERENT INC 03/12/2018........ |EXTERNAL MANAGER TRADES..........cocisiiiiiiiieinieeesississiesiesssssesenissiens | veviesissesensennnes 580.000 129,830 XXX L
200340 10 7 |COMERICA INC 02/14/2018........ | EXTERNAL MANAGER TRADES...........coimiiiiriieeintiesinsississesesisesssisssesissiens | rteressssiessessesessessessnsene 4,000.000 389,640 XXX |
205887 10 2 | CONAGRA BRANDS INC 02/14/2018. EXTERNAL MANAGER TRADES........cccooviiirierieineisiessssssiesssssssesssssssssses | srnssssssssesssssessessssssssenes 2,200.000 XXX |
212015 10 1 |CONTINENTAL RESOURCES INC................... 03/12/2018........ | EXTERNAL MANAGER TRADES..........cocisiiiiiriieieiintierierssissesesiserssssesesisssens | oeeressessessesssessssssessessnsenes 1,880.000 ...95,308 XXX |
216648 40 2 |COOPERINC.......cccconrvune 02/14/2018........ | EXTERNAL MANAGER TRADES..........cocimiiiiiiiieeiineiesisississesesiesssssssessssiens | veesesssssssssessssnssesessssenen 2,200.000 505,560 XXX |
217204 10 6 | COPART INC......ooiiiiciiicie ittt enaens | evsesannsenene 03/19/2018........ | EXTERNAL MANAGER TRADES.. .20,494.000 989,100 XXX L
21871N 10 1 |CORECIVIC REIT INC 02/14/2018........ EXTERNAL MANAGER TRADES........c.ooiiiiiiiiniierineieinssseesesisssesisssssissses | soveissinssesissiessessesseseenes 4,800.000 | ..coovvrrererniiereneeeei 104,016 XXX |
222070 20 3 |COTYINC CLASS A....iiiiiiiiiriesiristiisssise s sessssesssssessenens | soesssesssenss 02/14/2018........ | EXTERNAL MANAGER TRADES.. .17,400.000 369,924 XXX L
224399 10 5 |CRANE......con.. 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocomiriiriieeiintiesinsississesesierssisesesissiens | oteressesiessessesesssessessnsen 6,600.000 611,970 XXX L
229663 10 9 |CUBESMART REIT 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccocimiiiiiiiiierinsiesnsississesesienssssssesissiens | vteessesisssssssssssssessssens 3,000.000 ...78,180 XXX |
231021 10 6 |CUMMINS INC 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiniiiieiniienierssisnesesierssisesssissiens | oviesissisessssesssssesessnsenen 2,100.000 .348,621 XXX |
23317H 10 2 |DDR REIT CORP. 02/14/2018........ EXTERNAL MANAGER TRADES.. .21,300.000 | ..o 153,360 XXX |
233331 10 7 | DTE ENERGY ...ttt sssesssssssssssiesssensses | avisssisnessnens 02/14/2018........ |EXTERNAL MANAGER TRADES..........coccovmieiimrininireiissriesieressssssissssienss | svoeesienssenesnseons 400.000 40,496 XXX L
237194 10 5 |DARDEN RESTAURANTS INC......... 02/14/2018........ | EXTERNAL MANAGER TRADES..........cocomiriiriieeiintierinsessissesesisesssisesesissiens | everessesisssessessessessessnsen 4,800.000 | ..o 458,976 XXX L
23918K 10 8 [ DAVITAINC ...ttt entens | esisenssnsnnine 02/14/2018........ | EXTERNAL MANAGER TRADES.. .10,000.000 747,600 XXX L
24703L 10 3 |DELL TECHNOLOGIES CLASS V INC.....c.vviirrereireriniirieesiseiseiseneniseine 02/14/2018. EXTERNAL MANAGER TRADES..........ooiiiiiineinereinsssieresisseessssssssseses | sovemnessssesssssessessessessnenes 3,400.000 237,592 XXX |
25179M 10 3 |DEVON ENERGY CORP. 02/20/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiiiiieeiintiesinsississesesisesssssssesissiens | reeressssisssesiscsssisesessnsens 9,040.000 320,716 XXX |
25278X 10 9 |DIAMONDBACK ENERGY INC 02/14/2018........ | EXTERNAL MANAGER TRADES..........coccoviiiiiriierinintiinsiiesiesesessssissiienss | soesisesesessssesssssessisssenes 4,300.000 528,212 XXX |
253868 10 3 |DIGITAL REALTY TRUST REIT INC TRUS 02/14/2018........ |EXTERNAL MANAGER TRADES.........coiiiriiieiiieinrierinseeseseiesisesssssesesissiens | sreriessnsesesinsnnes 900.000 94,752 XXX L
254709 10 8 | DISCOVER FINANCIAL SERVICES........cccovvmiririrnrieineieinsisisnieens 02/14/2018........ EXTERNAL MANAGER TRADES........c.coiiiieiiieisiniessssssiesssssssessssssssssses | srvssssssssesssssessessssssnsenes 7,200.000 558,864 XXX |
25470F 30 2 |DISCOVERY INC SERIES C 03/19/2018........ | EXTERNAL MANAGER TRADES.. .12,190.000 263,246 XXX |
25659T 10 7 |DOLBY LABORATORIES INC CLASSA.......... 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiiiiiieiintiesinsississesesisesssssssesissiens | rteressssissesisssesesesessssens 5,800.000 [ ..ooernrircrriierenieeeiie 365,643 XXX |
256677 10 5 | DOLLAR GENERAL CORP........cocvirrirrririierieriereienisisssissseenienes 02/20/2018........ | EXTERNAL MANAGER TRADES..........ccccouiiiiiriieriritiiesiiesiesesnessssensssienss | soesisesssessssessssessssssnenes 3,320.000 320,158 XXX |
256746 10 8 |DOLLAR TREEINC............... 02/20/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiiirinieeiintiesinsississesesiseresssssesissiens | rteressssisssesssessesssessesinsens 3,560.000 [ ..oovonrirrniiereneie e 379,988 XXX L
25754A 20 1 |DOMINOS PIZZA INC 02/14/2018........ EXTERNAL MANAGER TRADES........cccoviiieiiininiisiesssssssesssssssessssssssssses | srnssssssssesssssessesssssssssses 2,900.000 | oo 608,391 XXX |
257559 20 3 |DOMTAR CORP 02/14/2018........ |EXTERNAL MANAGER TRADES...........ccocomiiieiieeintiesneessrssesesisersnssessesisseens | everessesisesssssesesssessessnnenes 1,600.000 ...70,464 XXX |
26483E 10 0 |DUN & BRADSTREET CORP. 02/14/2018........ |EXTERNAL MANAGER TRADES..........cocomiiiiiiiiieiintiesinsessissesesiserssssssesissiens | reeressnsissssisssssssessessnsens 1,300.000 154,934 XXX |
26884L 10 9 |EQT CORP .. | 02/26/2018........ | EXTERNAL MANAGER TRADES.........c.ooosiiiniieinnireininsiseenssinssssenssienins | soerssssssesissiessessesssseenes 3,760.000 | oo 192,905 XXX |
26884U 10 9 |EPR PROPERTIES REIT. .| 02/14/2018. EXTERNAL MANAGER TRADES..........ooiiiiiiitiirinsieiissnsieresisseesisssssissnes | sovsisssnssesissiessessesseseenes 4,500.000 253,350 XXX |
269246 40 1 |E TRADE FINANCIAL CORP 02/14/2018........ | EXTERNAL MANAGER TRADES.........ccocimiiiiiiiieerinniesisississessssesssssssesssssens | neoessssssssssssssnssssesssens 1,300.000 | coovveierrireeend 67,002 XXX |
26969P 10 8 |EAGLE MATERIALS INC 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccooimiiiiiieieiintieriner e rssssessesisssens | oeeressesisssesssesessessessnsenes 3,800.000 395,580 XXX |
2757T9R 10 4 | EAST WEST BANCORP INC......coiiiiririiiiirinicisssieississiessesissssesssssssssssesssssssssensnns | avssseessnnines 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocisiiiiiiiiieiineiesisississesesienssssssesissiens | rveessssisssssssssssssessnsenes 5,400.000 [ ..voverrirerrirniereneeiie 361,584 XXX L
278265 10 3 |EATON VANCE COM NON VOTING CORP.......ccccoerrmirririirernnirereiisseessesrssssnesenes 02/14/2018........ EXTERNAL MANAGER TRADES..........oooiiiiiiniieieinsssierssisseessssisssssses | sovernsssssesissiessesssessessenes 1,900.000 | oo 105,260 XXX L
28035Q 10 2 |EDGEWELL PERSONAL CARE .1 03/20/2018........ | EXTERNAL MANAGER TRADES.........ccoooosiiiimiierinmieieiintinsiesinsisssssiesssienes | soveresssssesinsiessessesssseenes 6,380.000 320,295 XXX |
281020 10 7 |EDISON INTERNATIONAL .1 02/14/2018........ | EXTERNAL MANAGER TRADES........cccovvmiiiiriieriniieinsisisseresissssssssesssssesses | sovsssssssessssesssssssssssenes 4,600.000 272,550 XXX |
28176E 10 8 |EDWARDS LIFESCIENCES CORP 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiriiriieeintiesinerssissesesiserssisssesissiens | everessesisssesscssesssessessnsene 4,200.000 546,924 XXX L
29265N 10 8 |ENERGEN CORP 02/14/2018........ |EXTERNAL MANAGER TRADES.........ccocimiiiiiiiieeiisiessississesessessssssessssiens | nveessssssssssssssssssssesssen 2,000.000 105,880 XXX |
29364G 10 3 |ENTERGY CORP 02/14/2018........ EXTERNAL MANAGER TRADES..........coooiiiiinriieineieineesierssiseeesssessssssnes | svoeeseseeresinnens 600.000 44,394 XXX L
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294429 100 5 [EQUIFAXINC. ...ttt sssssessensssssnens | sesssssnssonens 03/05/2018........ EXTERNAL MANAGER TRADES.......coostiiieiinniiesiesisssissiiesiesssesssnisnns | svvsessisssinesienes 230.000 XXX |
29472R 10 8 |EQUITY LIFESTYLE PROPERTIES REIT L.....ccvuiireriiirierirernisere e 02/14/2018. EXTERNAL MANAGER TRADES.. ......1,300.000 XXX L
298736 10 9 |EURONET WORLDWIDE INC 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiiierineiesisississesesiensssssessssiens | reeressssssssssssssnssesessssenes 3,100.000 XXX |
30161Q 10 4 |EXELIXISINC 03/14/2018. EXTERNAL MANAGER TRADES.. ......5,990.000 XXX |
30212P 30 3 [EXPEDIA GROUP INC.......coiiiiiiiiiiciiiiieiissiesssisiesisss s ensessssss | essesssssnsens 02/14/2018........ EXTERNAL MANAGER TRADES........c.oooiiiiiiiiiirinsieiissnsieresisseesisssssssssns | sonsisssnssessssiessessssssssenes 1,900.000 XXX L
302130 10 9 |EXPEDITORS INTERNATIONAL OF WASHIN........ccoviniiiiiiininiieiseseieieissienins 02/14/2018........ EXTERNAL MANAGER TRADES.. ......3,900.000 XXX |
302445 10 1 |FLIR SYSTEMSINC.... 02/14/2018........ EXTERNAL MANAGER TRADES.. ......3,800.000 XXX L
302491 30 3 |FMC CORP. 02/14/2018........ EXTERNAL MANAGER TRADES.. .11,900.000 XXX |
311900 10 4 |FASTENAL 02/14/2018........ EXTERNAL MANAGER TRADES.. 800.000 XXX |
31620M 10 6 |FIDELITY NATIONAL INFORMATION SERV.......ccorivmririererieisiisierssiseesesissiesssnnes 02/20/2018........ EXTERNAL MANAGER TRADES.. 860.000 XXX |
31620R 30 3 |FIDELITY NATIONAL FINANCIAL INC.......cocovvviiririiieirireineirerenineenes 02/20/2018. EXTERNAL MANAGER TRADES.. ......5,370.000 205,302 XXX |
316773 10 0 |FIFTH THIRD BANCORP.........ccosiiiiriiriiintierssisssesi i ensssnees 02/20/2018........ | EXTERNAL MANAGER TRADES.. .17,750.000 590,463 XXX |
31847R 10 2 |FIRST AMERICAN FINANCIAL CORP........ccorvvrmiirrirmriernireiersssiesssines 02/14/2018 EXTERNAL MANAGER TRADES.. ......9,200.000 532,203 XXX |
32008D 10 6 |FIRST DATA CORP CLASS A 03/05/2018........ EXTERNAL MANAGER TRADES.. .24,580.000 389,261 XXX |
32051X 10 8 [FIRST HAWAIIAN INC ..ottt sessssiessssssssensessens | essensnssnnene 02/14/2018........ EXTERNAL MANAGER TRADES........cocooviiiiiiiiisisierissnsierssisssessssssssses | soneissssssesssssessesssssssssenes 5,300.000 [ ..ovoverrirerrniniereneei 150,371 XXX L
336433 10 7 |FIRST SOLAR INC 02/20/2018........ EXTERNAL MANAGER TRADES...........ccooiiiiinineinsissssiesssisesenississsnsnes | svonesssiesesinnens 400.000 26,907 XXX L
337738 10 8 |FISERVINC. 02/14/2018........ EXTERNAL MANAGER TRADES........c.ooiiiiiiiiniierineieinssseesesisssesisssssissses | soveissinssesissiessessesseseenes 4,800.000 | ..ooorvrrerrniierencienined 664,368 XXX |
339041 10 5 |FLEETCOR TECHNOLOGIES INC........ccooierrrinirieiierineeienisseiiesiens 02/14/2018........ EXTERNAL MANAGER TRADES.......ccovturiieiinniiesiesisssissriessesssesssnisnss | aeessssssssinesienes 100.000 19,478 XXX L
343412 10 2 |FLUOR CORP. 02/14/2018........ EXTERNAL MANAGER TRADES.. e 1,700.000 [ oo 97,546 XXX L
344849 10 4 |FOOTLOCKERINC.........ccvvveee 02/14/2018........ EXTERNAL MANAGER TRADES........cocooviiiiiiiiiniinsiesissssiesssssssessssssssssses | sonsssssnssessssssessessssssessenes 2,100.000 [ ..voverrirerriiriereneeini 102,039 XXX L
345605 10 9 |FOREST CITY REALTY REIT INC TRUST.......... 02/14/2018........ | EXTERNAL MANAGER TRADES.. 700.000 15,533 XXX |
34959E 10 9 |FORTINET INC 02/14/2018. EXTERNAL MANAGER TRADES..........ooiiiiiiiiiisinsieistssierssisseesisssssissses | sovsissssssesissisessesssessessenes 7,000.000 | ..ooernrerriniieerneieeeieie 338,730 XXX |
34959J 10 8 | FORTIVE CORP......oovuiiriiiiriitietisssi st ssssssenssenisne | aviessisnesinens 02/14/2018........ EXTERNAL MANAGER TRADES.. .10,000.000 | ..o 742,000 XXX L
34964C 10 6 | FORTUNE BRANDS HOME AND SECURITY I......ccocene.. 02/14/2018........ EXTERNAL MANAGER TRADES...........oooiiiieintieeineieeissssierssiseeesesensninsnes | svoeesesinesesinsenes 300.000 18,951 XXX L
35671D 85 7 | FREEPORT MCMORAN INC 02/14/2018........ EXTERNAL MANAGER TRADES.. .30,000.000 | ..o 573,900 XXX |
363576 10 9 |ARTHUR J GALLAGHER 02/14/2018........ EXTERNAL MANAGER TRADES..........coooiiieinriieinereissesierssiseeesssessssssnes | sveseseseeresnsenes 200.000 13,642 XXX L
36467TW 10 9 | GAMESTOPR CORP CLASS A......ooiimiiiiiiceiniieiisiessissiesis i sisssiesssssssssssssssssesinns | ansnesessnsines 02/14/2018........ EXTERNAL MANAGER TRADES..........ooiiiiiiitiisineisissnsieresisseesisssssiseses | sonsisssnssessssisessessssssessenes 6,300.000 XXX L
364760 10 8 |GAPINC 02/14/2018........ EXTERNAL MANAGER TRADES.. ......2,400.000 XXX |
371559 10 5 |GENESEE & WYOMING INC CLASS A......c.vvirrierceireiesseieniennes 02/14/2018........ EXTERNAL MANAGER TRADES.. 700.000 XXX L
371901 10 9 | GENTEX CORP ...ttt ettt nsnssnene | esssssnnsnnens 02/14/2018........ EXTERNAL MANAGER TRADES.. 500.000 XXX |
37940X 10 2 | GLOBAL PAYMENTS INC 03/05/2018. EXTERNAL MANAGER TRADES..........coooiiieiriieiereiseesierssiseeesisessssssnes | svoeesssenesesnnens 150.000 XXX L
380237 10 7 |GODADDY INC CLASS A 03/19/2018........ | EXTERNAL MANAGER TRADES..........coomiiiiiiiieeiintiesinssssissesesisesssssesesissiens | rteressssisssesissssssssssessssens 7,230.000 XXX |
38388F 10 8 |WR GRACE & CO. 02/14/2018........ EXTERNAL MANAGER TRADES.. ......2,000.000 XXX |
384109 10 4 | GRACO INC.....coiiiiiiieii sttt | eriereeninnene 02/14/2018........ EXTERNAL MANAGER TRADES.. .10,200.000 XXX L
384802 10 4 |WW GRAINGER INC 03/19/2018........ EXTERNAL MANAGER TRADES.. ......1,510.000 XXX |
388689 10 1 | GRAPHIC PACKAGING HOLDING........ccoeverireiireiiniirerinnisiseeesissiesieesesssseesassisenes 02/14/2018........ EXTERNAL MANAGER TRADES.. .20,300.000 XXX |
402635 30 4 |GULFPORT ENERGY CORP, RN 02/14/2018........ EXTERNAL MANAGER TRADES.. .24,400.000 XXX |
40416M 10 5 [HD SUPPLY HOLDINGS INC........ooriiriiiiriniiniieeisiisiseeieississiesiessssesessesssssessesanns | ovsessnssenens 02/14/2018........ EXTERNAL MANAGER TRADES.. ......8,900.000 XXX L
405217 10 0 |HAIN CELESTIAL GROUP INC 02/20/2018........ EXTERNAL MANAGER TRADES.. ......1,190.000 XXX L
410867 10 5 |HANOVER INSURANCE GROUP INC.......vvviviiiiireriiiirnsieissiessessssesenssssssssssensnns | sovssssnssnnens 02/14/2018 EXTERNAL MANAGER TRADES.. 1000e3,400.000 | 1o 377,706 XXX |
413875 10 5 |HARRIS CORP 02/20/2018........ | EXTERNAL MANAGER TRADES.. 100.000 15,782 XXX |
426281 10 1 |JACKHENRY ANS ASSOCIATES INC................ 02/14/2018 EXTERNAL MANAGER TRADES........c.oiiiiiiiiiiisinsiesissssiesssisssesssssssssses | sovsssssnssesssssessesssessassenes 2,300.000 [ ..voverrirerreirierenieeiiae 274,367 XXX |
427866 10 8 |HERSHEY FOODS .| 02/14/2018........ EXTERNAL MANAGER TRADES.. cereei$,300.000 | o 425,829 XXX |
431284 10 8 |HIGHWOODS PROPERTIES REIT INC .| 02/14/2018........ EXTERNAL MANAGER TRADES........c.ooiiiiiiitirineieiissnsireresisseesisssssiseses | soveisssnssesissiesssssesseseenes 5,300.000 226,946 XXX |
43300A 20 3 |HILTON WORLDWIDE HOLDINGS INC.......ccovvvrirrrnnns 02/14/2018........ EXTERNAL MANAGER TRADES.. w0 1,800.000 | oo 137,568 XXX |
436106 10 8 |HOLLYFRONTIER CORP 02/26/2018........ EXTERNAL MANAGER TRADES.. ......6,900.000 322,678 XXX L
44106M 10 2 |HOSPITALITY PROPERTIES TRUST REIT......ccvivvririririeisersierissieninines 02/14/2018........ EXTERNAL MANAGER TRADES.. ceeree0,200.000 | Lo 194,616 XXX |
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444097 10 9 |HUDSON PACIFIC PROPERTIES REIT INC......cocovuvvirmriiiiersiernneieierinnines 02/14/2018........ EXTERNAL MANAGER TRADES..........ccooviiiiirineisisnssssssesssssssessssssssssses | svosssssnesssssnenes 800.000 23,616 XXX |
445658 10 7 |JB HUNT TRANSPORT SERVICES INC 03/26/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiriieieintieeierssrssesesisesssssessesisssens | overesiesisssesssessssssessessnsenen 2,480.000 295,381 XXX |
447011 10 7 [HUNTSMAN CORP.......cvriiiiriiiiieiisieeisississsisssssssi et essessssses | oesssssnssnnens 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiieieiineiesinsississssesiensssssessssiens | neeesssssssssessssnssesessssens 1,400.000 XXX L
44919P 50 8 [IAC INTERACTIVE.......oiiiiiiieisiieeeicisnie et ssssssessnns | ansessessnnias 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocosiiiiiiiieiniieeiserssienesesierssisesssissiens | eviesissisessssesssssesesinsenes 1,900.000 XXX L
45073V 10 8 |ITTINC........... 02/14/2018. EXTERNAL MANAGER TRADES........c.oooiiiiiiiiiirinsieiissnsieresisseesisssssssssns | sonsisssnssessssiessessssssssenes 1,100.000 XXX |
45168D 10 4 |IDEXX LABORATORIES INC 02/14/2018........ |EXTERNAL MANAGER TRADES..........cccosiiiiniiiininiieinissssissississssssesissiens | e 600.000 XXX L
452327 10 9 |ILLUMINA INC. 02/14/2018........ | EXTERNAL MANAGER TRADES..........cocoiiiiiiriieeiiniiesinsessissesesisessnesssesissiens | rteressssiessesisessesenesessnsens 1,800.000 XXX L
45337C 10 2 |INCYTE CORP............. 02/14/2018........ | EXTERNAL MANAGER TRADES.........ccocisiiiiiirieinnieisississsessssssssssesssssnens | vevessssesessnnsnes 300.000 XXX |
46187TW 10 7 | INVITATION HOMES INC.......cooviiiiiireiiniireriseiciesissssssesiesissssseenssssssesessssssssseneens. | avsvessessnsins 02/14/2018........ EXTERNAL MANAGER TRADES..........coooiiiiiniieieieisessierssiseeesssesssssenes | evoeeseseseresnnenes 300.000 XXX L
462222 10 0 |IONIS PHARMACEUTICALS INC 02/20/2018........ | EXTERNAL MANAGER TRADES..........cocimiiiiiiiiieiineierisississeesiessssssessssiens | veeessssssssssssssssesessnsens 1,390.000 XXX |
46284V 10 1 |IRON MOUNTAIN INC 02/14/2018........ | EXTERNAL MANAGER TRADES.. s | 300.000 XXX L
464287 46 5 |ISHARES MSCI EAFE ETF 01/03/2018........[MORGAN STANLEY DW.......ccocomimmirmririreriniirerinrinsereninennes 140,525.000 10,001,094 XXX L
466313 10 3 |JABILINC 02/14/2018. EXTERNAL MANAGER TRADES........c.oiviiirieiieinirsiessssssiesssssssessssssssssses | sonssssssssesssssessesssssssssnes 9,200.000 .240,488 XXX |
48020Q 10 7 |JONES LANG LASALLE INC 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccociminiiieeeintieeinerssesnesesisenssssessesisssens | overessssisssesssessssssessessnsenen 2,700.000 431,109 XXX L
48203R 10 4 |JUNIPER NETWORKS INC 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocisiiiiniiieiniieesississeesisesssssssessssiens | vessessnseessnsnnes 900.000 23,562 XXX |
48238T 10 9 |KAR AUCTION SERVICES INC........cooivirinniereisiiie s 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccooosiiiiniiininieeierssienesesisesssisssssissiens | oteesississsssssesssssesessnsene 5,300.000 268,498 XXX |
482480 10 0 |KLA TENCOR CORP.......c.cvitiriiicieniie st nssissin | ereessesinsens 02/14/2018........ EXTERNAL MANAGER TRADES.. .10,200.000 [ oo 1,096,296 XXX L
485170 30 2 |KANSAS CITY SOUTHERN.......covtiieriiiicniinienieiiessiesiesiseesessesssessenssessssssnnnns | soesssessseess 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccccotiiiiirierinintiissiiesiesenessssessssienss | soesisesssessssissssessssssnenes 2,800.000 297,892 XXX L
500255 10 4 |KOHLS CORP..... 02/14/2018........ | EXTERNAL MANAGER TRADES..........cocosiiriiriieeiintiesinssssissesesiserssisssesissiens | eteressesissssssessesssessesinsenes 5,400.000 348,732 XXX L
501797 10 4 |L BRANDSINC 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccocisiiiiiiiiieiinsiesnsississesesienssssssesissiens | vteessesissssssssssssesessssens 7,500.000 [ ..vovernrirerrirrierienieeeieie 374,100 XXX |
502413 10 7 [L3TECHNOLOGIES INC......ooviiiiiiiieiiiieierintieeesississssessssssese s ssssesesssssssssssesanns | covsessnssenens 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocisiiiiiiiieiniieeesississiesiserssssssesisniens | veviesissesessennnes 100.000 20,901 XXX L
512807 10 8 |LAM RESEARCH CORP. 03/12/2018........ EXTERNAL MANAGER TRADES..........oooiiiiiiitiisinsisiistssiseresisseesisssssissses | soveisssssiesissiessesssessessenes 2,750.000 [ ..ooverriereniiern e 531,700 XXX |
513272 10 4 |LAMB WESTON HOLDINGS INC 02/20/2018........ | EXTERNAL MANAGER TRADES..........coccoviiiiiriiirininnieissiiesieressessssinsesiesss | soesisesssessssissssessssssnenes 7,930.000 [ ..oorioieirieieaa 430,624 XXX L
515098 10 1 |LANDSTAR SYSTEM INC 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccoimiiiiriniierinrierinsiesiseeesisesesssesesinsiens | oreviesinsesesinsnnes 800.000 89,048 XXX L
516806 10 6 |LAREDO PETROLEUM INC 02/14/2018........ | EXTERNAL MANAGER TRADES.........ccocimiiiiiiiieiiniieensississiesisessssssessssiens | vessesinsisessnsnnes 100.000 794 XXX L
521865 20 4 |LEAR CORP 02/14/2018. EXTERNAL MANAGER TRADES..........ooiiiiieineinereeinessieresisseessssnsssseses | sovemnesnssesssssessesssessensnenes 1,900.000 .365,123 XXX |
524660 10 7 |LEGGETT & PLATT INC. 02/14/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiiiiiieieiintiesinsississesesisesssssssesissiens | oteressssisssssisssesssessessssene 2,700.000 121,338 XXX |
525327 10 2 |LEIDOS HOLDINGS INC.... 02/14/2018........ | EXTERNAL MANAGER TRADES..........coccoutiiiimriierinintiissiiesiesenessssisssinsss | soesisesssessssesssssessssssnenes 3,400.000 223,516 XXX |
526057 10 4 |LENNARACORP 03/19/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiriiiriieeiintiesinesssissesesisesssisssesissiens | oeeressesisesessessesssessessnsenes 1,870.000 | oo 110,116 XXX L
526057 30 2 |LENNAR CORP CLASS B. 02/20/2018........ EXTERNAL MANAGER TRADES........c.cooiiieirieisisiessssssiesssssssessssssssssses | sovssssssssesssssessessssssssenes 1,250.000 59,644 XXX |
527288 10 4 |LEUCADIA NATIONAL CORP.......cocovvvrrrrrerirereeirrirenes 02/14/2018........ | EXTERNAL MANAGER TRADES.. .20,600.000 XXX |
531229 40 9 |LIBERTY MEDIA LIBERTY SIRIUSXM COR......c.ccocomrviriiiirniiniinns 02/14/2018........ | EXTERNAL MANAGER TRADES..........cocomiiiiiiiiieiintiesinssssissesesiserssssssesissiens | reeressssisssesisssessssssessssens 1,200.000 XXX |
531229 60 7 |LIBERTY MEDIALIBERTY SIRIUSXM COR......cccoevurivirrirnrrierinns 02/14/2018........ | EXTERNAL MANAGER TRADES.. 700.000 XXX |
531229 85 4 |LIBERTY MEDIA FORMULA ONE CORP SER 02/14/2018........ | EXTERNAL MANAGER TRADES.. 500.000 17,320 XXX |
53219L 10 9 |LIFEPOINT HEALTH INC 02/14/2018........ EXTERNAL MANAGER TRADES........cccooiiieieiieiniisiesssssiesssssssessssssssssses | srnssssssssesssssessessssssssenes 3,200.000 | oo 153,152 XXX |
533900 10 6 |LINCOLN ELECTRIC HOLDINGS INC 02/14/2018........ | EXTERNAL MANAGER TRADES...........ccocimiiiniiieinrieeeneesisseesisesssssesesessiens | reviessnsesensnnnnes 300.000 27,156 XXX L
534187 10 9 |LINCOLN NATIONAL CORP.......c.ocuriviiiriririireiasireriesissiesisss st sessssssessssssssensens | oeseesssssnsins 02/20/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiiiiiieiintiesinsississesesiserssssssesissiens | rteressssisssesisssssssssessssen 4,660.000 | ..ooverrircrriierc e 360,750 XXX L
538034 10 9 |LIVE NATION ENTERTAINMENT INC............... 03/26/2018........ | EXTERNAL MANAGER TRADES..........ccocosiiiiniiiininiierinsrssissesesisesssssssesissiens | oviresissisessssssssssesesinsenes 5,640.000 | ..o 241,513 XXX L
54142L 10 9 |LOGMEININC.... 02/14/2018. EXTERNAL MANAGER TRADES.. 600.000 78,126 XXX L
55261F 10 4 |M&T BANK CORP. 02/14/2018........ | EXTERNAL MANAGER TRADES.. 300.000 57,597 XXX |
55354G 10 0 [MSCIINC ...t nssensens | conssssesensnnes 02/14/2018........ | EXTERNAL MANAGER TRADES.. 100.000 14,566 XXX L
554382 10 1 |MACERICH REIT 02/14/2018........ | EXTERNAL MANAGER TRADES.. 100.000 | covoverrrerriererrseieresieeenies 6,157 XXX |
55616P 10 4 [MACYS INC.....coiiiiiiiiieseicseie ettt sssssessennsis | evsseiasnsenine 02/14/2018........ EXTERNAL MANAGER TRADES.. .10,000.000 256,500 XXX L
55825T 10 3 | MADISON SQUARE GARDEN CLASSA....... 02/14/2018........ | EXTERNAL MANAGER TRADES.........coimiiiiriniieiinriernsiesiseeesisesesssessesinsiens | oreviesinsesesinsnnes 400.000 87,988 XXX L
56418H 10 0 | MANPOWER INC......cccoevrvrrvrrrrrens 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiieeiisiessississessssessssssesssssens | oveesssssssssessssnssssesssens 1,400.000 | coovevvrerrinreeeeee s 172,172 XXX |
565849 10 6 | MARATHON OIL CORP. 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiiriieeiintiesineississesesisesssisssesissiens | everessesiesssssessesssessessnsenen 2,100.000 35,616 XXX L
56585A 10 2 | MARATHON PETROLEUM CORP.......ccovvtiiiiieieiiiireisssieisssississssssessssssssesssssssesenss | sossessssnnens 02/14/2018........ |EXTERNAL MANAGER TRADES.........ccocimiiiimiiieiinsiesisessissessssessssssesssssens | nveesssssssessssssnssssesssens 9,700.000 | oo 661,249 XXX |
570600 10 8 | MARKETAXESS HOLDINGS INC.........cccoovvrvrerinianee 02/14/2018........ EXTERNAL MANAGER TRADES..........coooiiiiinriieineieineesierssiseeesssessssssnes | svoeeseseeresinnens 400.000 79,044 XXX L
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574599 10 6 [MASCO CORP.......oooieirieiiiieie ittt sssnins | essssssnsnnens 02/14/2018........ EXTERNAL MANAGER TRADES..........ccooviiiiirineisisnssssssesssssssessssssssssses | svosssssnesssssnenes 600.000 25,770 XXX |
57772K 10 1 | MAXIM INTEGRATED PRODUCTS INC 02/14/2018........ |EXTERNAL MANAGER TRADES.........ccooomiiieiieeinrierinerssissesesisesssssessesisssens | everessesseesesssessesssessesinsenes 5,000.000 295,750 XXX |
592688 10 5 |METTLER TOLEDO INC.....cooviiiiriiieiiiieiisisieisssiesesisiesssssssssssessssssssesssssssssensnns | oessesnssnnens 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccccimiiiiiiiieiniiernsississiesisesssssssessssiens | vessessnsisessnsnnes 500.000 312,340 XXX L
59408Q 10 6 |MICHAELS COMPANIES INC .| 02/1412018........ | EXTERNAL MANAGER TRADES...........ccoosiiinieinnieiniinsseesissinsssssesssienins | sovernsssssesssiessessesssneenes 3,400.000 85,238 XXX |
595017 10 4 |MICROCHIP TECHNOLOGY INC .| 03/05/2018. EXTERNAL MANAGER TRADES........c.oooiiiiiiiiiirinsieiissnsieresisseesisssssssssns | sonsisssnssessssiessessssssssenes 1,140.000 .107,509 XXX |
59522J 10 3 |MID AMERICA APARTMENT COMMUNITIES..........ccccovvvviminninae 02/14/2018........ |EXTERNAL MANAGER TRADES.........cccosiiiiniiiininiisinississisieissississssinns | v 2,100.000 184,506 XXX |
596278 10 1 |MIDDLEBY CORP. 02/14/2018........ | EXTERNAL MANAGER TRADES..........coiiiiiiriiieintierinsissiseeesisesssssesesissiens | creviesinseesinsnnes 100.000 13,347 XXX L
608190 10 4 | MOHAWK INDUSTRIES INC....c.ovvvuiiiriiieriiieeisisissisiesssssesessssesessssssssssessssssens | sosssssnssnnens 02/14/2018........ | EXTERNAL MANAGER TRADES.........ccocimiiiiiiiiieiisiessississisessesssssssessssiens | oveesssssssessssssnsssssesssen 4,000.000 | ..o 1,014,040 XXX |
60871R 20 9 |MOLSON COORS BREWING CLASS B.......ccovviireiiireeiirrierire s siseiesiesnenes 02/14/2018........ EXTERNAL MANAGER TRADES..........ooiiiiieineinereiinsssieresisseesssessssseses | soversesnssesssssessessessensenes 3,600.000 289,656 XXX |
615369 10 5 |MOODYS CORP 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiiieiinsiessississesesienssssssessssiens | neeesssssssssssssssssssessssenen 2,700.000 [ ..voverrierrirrierenee e 441,612 XXX |
620076 30 7 |MOTOROLA SOLUTIONSINC............ 02/20/2018........ | EXTERNAL MANAGER TRADES..........ccocosiiiniiieinieeesississiesisesssssesenissiens | veviesisseensennnes 520.000 55,432 XXX L
629377 50 8 |NRG ENERGY INC 02/14/2018........ | EXTERNAL MANAGER TRADES.. .18,800.000 [ ..vevvnerreiereieeae 466,428 XXX L
629447 10 5 |NVRINC .| 02/14/2018. EXTERNAL MANAGER TRADES.. 200.000 612,004 XXX |
631103 10 8 |NASDAQINC......ovevirererrrirereririenes 02/20/2018........ | EXTERNAL MANAGER TRADES.. 750.000 59,514 XXX L
636180 10 1 | NATIONAL FUEL GAS.......oviiieiiieieiieissisieisss s essssssssss s sessssssssensnns | oossesnssnnens 02/14/2018........ | EXTERNAL MANAGER TRADES.. .13,800.000 683,536 XXX L
64110D 10 4 |NETAPPINC............. 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccocosiiiniiinisiieserssiesesesiserssisssssissiens | oviesissisesssssssssessssnnenes 7,700.000 [ .o 467,005 XXX L
651290 10 8 |NEWFIELD EXPLORATION 02/26/2018........ EXTERNAL MANAGER TRADES.. 11301000 [ e 295,647 XXX |
651639 10 6 | NEWMONT MINING CORP........ccouriuriiiiirierirrissisesisssiessesesssessssessssessesssesisne | aveessisesinens 02/14/2018........ | EXTERNAL MANAGER TRADES..........coccotiiiiiriiirinintiinsiierierenessssisssiienss | soesisesssessssessssessinsssnenes 5,400.000 | .oovvverriiirieiseceis 210,654 XXX L
65473P 10 5 |NISOURCE INC 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocosiriiriieeiintiesinsississesesisenssisesesissiens | eeeressesissssssessssssessesinsenes 1,000.000 22,750 XXX L
67018T 10 5 |NU SKIN ENTERPRISES INC CLASSA........ 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiiieiniiersississeesiesssssesessssiens | vessessssisessnnnnes 200.000 14,040 XXX L
67020Y 10 0 [ NUANCE COMMUNICATIONS INC......cocovvvrerirriiiriieiseinsieisnieriesissenes 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiniiiieiniienierssisnesesierssisesssissiens | oviesissisessssesssssesessnsenen 2,400.000 39,432 XXX |
670346 10 5 |NUCOR CORP 02/14/2018........ EXTERNAL MANAGER TRADES..........ooiiiiiiitiirisieistnsiesesisseesssssssissses | sovsissssssesissiessesssessessenes 3,700.000 | ..ooerricriniiereeice e 241,240 XXX |
67103H 10 7 |OREILLY AUTOMOTIVE INC 02/14/2018........ | EXTERNAL MANAGER TRADES..........coccouiiiiiriierinineisssiiesienesessssisssienss | soesisesssessssissisessssssnenes 2,400.000 594,144 XXX |
680223 10 4 | OLD REPUBLIC INTERNATIONAL CORP..........cccvvuirmrinrireriniieireeireresinsiesisssseseninens | ceveersesinnens 02/14/2018........ | EXTERNAL MANAGER TRADES.. .24,500.000 500,045 XXX L
682680 10 3 |ONEOKINC....ccovrivvririenee 02/20/2018........ | EXTERNAL MANAGER TRADES..........cocimiiiiiiiieeiinsiesisessissesesienssssssesissiens | vteessesissssesssssssesessssens 1,790.000 | oo 102,762 XXX L
68268W 10 3 | ONEMAIN HOLDINGS INC... 02/14/2018. EXTERNAL MANAGER TRADES.. 700.000 22,624 XXX |
688239 20 1 | OSHKOSH CORP..........couiiiiiiitiieinsierissiese sttt nsssssieninns | aniessessnsies 02/14/2018........ | EXTERNAL MANAGER TRADES.. 200.000 17,326 XXX L
690742 10 1 |OWENS CORNING 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccccouiiiiiriierinintiinsiiesiesesessssinsiinnss | soesisesssessssessssessssssnenes 2,900.000 250,357 XXX |
69318G 10 6 |PBF ENERGY INC CLASS A......oouiiiiiciiiererinieerisisesesienesissiesssisseesssssssssssenns | sonseessessnees 02/14/2018........ |EXTERNAL MANAGER TRADES...........coimiiiriieeiintierinssssissesesisesssisssesissiens | oviresiesisssessessesssessessnsen 4,400.000 | ..ooorvrrirerririereneerei 132,924 XXX L
693517 10 6 [ PPL CORP.....oovuriiiieinice sttt sensens | essessnnsonens 02/14/2018........ EXTERNAL MANAGER TRADES........c.cooviiieierieiiisiessssssiesssssssessssssssssses | srvssssssssesssssessessssssssenes 3,000.000 | oo 90,840 XXX |
693656 10 0 |PVHCORP .| 02/14/2018........| EXTERNAL MANAGER TRADES.. 100.000 15,067 XXX |
69370C 10 0 |PTCINC .| 02/14/2018........ | EXTERNAL MANAGER TRADES.. 100.000 | covoverrererrirereeseeereeeenies 7,146 XXX L
693718 10 8 |PACCARINC 02/14/2018........ | EXTERNAL MANAGER TRADES.. 200.000 13,826 XXX |
695156 10 9 | PACKAGING CORP OF AMERICA CORP..........ccovviiiriireiiniererissises e 02/14/2018........ | EXTERNAL MANAGER TRADES.. 200.000 23,200 XXX |
695263 10 3 |PACWEST BANCORP. 02/14/2018........ EXTERNAL MANAGER TRADES..........oooviiiiiirineisisisnsssessssssssessssssssssses | svosesssesessnnenes 100.000 | cooereieeirerreieeereee e 5,406 XXX |
697435 10 5 |PALO ALTO NETWORKS INC.......cvuiiiirieiiiiieeiereiiesiesiesissesesssssssesssesssssssesessessne | ceveernnsnnens 03/26/2018........ | EXTERNAL MANAGER TRADES..........cocosiiiniiieeintieeinerssissesesisenssssesesissiens | overessssisssessessssssessessnsenes 1,700.000 | oo 300,894 XXX L
700517 10 5 |PARKHOTELS RESORTS INC 02/14/2018........ |EXTERNAL MANAGER TRADES..........cociminiiiriieiniiernsissiseiesisenssssesenissiens | versesinsiesinsnnes 900.000 24,552 XXX |
703395 10 3 |PATTERSON COMPANIES INC 02/14/2018........ |EXTERNAL MANAGER TRADES.........ccosiiiriieinieiesississiesiessssssesisniens | veviesisseensnnnnes 400.000 12,668 XXX L
704326 10 7 |PAYCHEXINC 02/14/2018. EXTERNAL MANAGER TRADES.. .13,000.000 XXX L
72147K 10 8 [ PILGRIMS PRIDE CORP......ovutiriiririiiieiirieesssisssesssssessesssssesssssssesessssssssessesnsss | sosssesssssonens 02/14/2018........ | EXTERNAL MANAGER TRADES.. .11,200.000 XXX |
72346Q 10 4 |PINNACLE FINANCIAL PARTNERS INC.............. 02/14/2018........ | EXTERNAL MANAGER TRADES.. 100.000 XXX |
72348P 10 4 [ PINNACLE FOODS INC.....ccviuiiieiiieiiiisierissiessssisiessssssssssss s esssssssssensssssssses | tossesssssnnens 02/14/2018........ | EXTERNAL MANAGER TRADES.. 500.000 XXX L
72766Q 10 5 |PLATFORM SPECIALTY PRODUCTS CORP.......ccovivriiirrieireireiseieesesiseesesiennes 02/14/2018........ EXTERNAL MANAGER TRADES..........oooiitiitinieieinsssierssieseesississssesns | sovernsssssesissiessessssssessenes 8,500.000 XXX L
73278L 10 5 |POOL CORP. 02/14/2018........ |EXTERNAL MANAGER TRADES..........cocomiiiiriiierintiesinsississesesisesesssssesissiens | rteressssissssesssessssesesesinsens 1,600.000 XXX L
733174 70 0 |POPULARINC 02/14/2018........ | EXTERNAL MANAGER TRADES.. .22,200.000 XXX |
737446 10 4 |POST HOLDINGS INC.......cccrevvrirrnnes 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiiriieeiintiesineississesesisesssisssesissiens | everessesiesssssessesssessessnsenen 2,300.000 XXX L
T4051N 10 2 |PREMIER INC CLASS A 02/14/2018........ |EXTERNAL MANAGER TRADES.........ccocimiiiimiiieiinsiesisessissessssessssssesssssens | nveesssssssessssssnssssesssens 9,500.000 298,785 XXX |
T4144T 10 8 | TROWE PRICE GROUP INC........coeiiiiriiiiiieiereiiesiesesissesessssssesessessssssseessensne | ceveersnssnnens 02/14/2018........ EXTERNAL MANAGER TRADES..........coooiiiiinriieineieineesierssiseeesssessssssnes | svoeeseseeresinnens 100.000 10,833 XXX L
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74251V 10 2 | PRINCIPAL FINANCIAL GROUP INC 02/20/2018........ EXTERNAL MANAGER TRADES.. ....2,700.000 XXX |
743315 10 3 |PROGRESSIVE CORP .| 02/20/2018. EXTERNAL MANAGER TRADES.. ......7,980.000 XXX |
74340W 10 3 |PROLOGIS REIT INC .102/20/2018........ | EXTERNAL MANAGER TRADES.........ccooomiiiiiiieiniieinsisisseresissssssiesssiennes | soversssssessssiessessssssssenes 1,670.000 XXX |
74733V 10 0 |QEP RESOURCESINC................... 02/14/2018. EXTERNAL MANAGER TRADES.. ......7,400.000 XXX L
74736K 10 1 |QUORVO INC 02/14/2018........ EXTERNAL MANAGER TRADES..........ooiiiiieintiieinsieisssssierssisseesisessssnsnes | svosesssiesesinsenes 100.000 XXX L
T4762E 10 2 |QUANTA SERVICES INC......... 02/20/2018........ EXTERNAL MANAGER TRADES.. ......1,900.000 XXX |
74834L 10 0 |QUEST DIAGNOSTICS INC 02/14/2018........ EXTERNAL MANAGER TRADES.. ......1,500.000 XXX L
74915M 10 0 | QURATE RETAIL GROUP INC SERIES A 02/14/2018........ EXTERNAL MANAGER TRADES.. .18,200.000 XXX |
754730 10 9 |RAYMOND JAMES INC 02/14/2018........ EXTERNAL MANAGER TRADES..........coooiiiiiniieieieisessierssiseeesssesssssenes | evoeeseseseresnnenes 100.000 XXX L
75605Y 10 6 | REALOGY HOLDINGS CORP........cocovvverririiirnrireireniennes 03/05/2018........ EXTERNAL MANAGER TRADES.. .15,170.000 XXX |
756577 10 2 |RED HATINC 02/14/2018. EXTERNAL MANAGER TRADES.. ......1,100.000 XXX |
7591EP 10 0 |REGIONS FINANCIAL CORP. .| 02/14/2018........ | EXTERNAL MANAGER TRADES.. 100.000 XXX L
759509 10 2 |RELIANCE STEEL & ALUMINUM 02/14/2018 EXTERNAL MANAGER TRADES.. 100.000 ...8,860 XXX |
760759 10 0 |REPUBLIC SERVICES INC 02/20/2018........ EXTERNAL MANAGER TRADES.. ......4,380.000 283,864 XXX |
773903 10 9 |ROCKWELL AUTOMATION INC 02/14/2018........ EXTERNAL MANAGER TRADES........cocooiiiiiiiiniisiesssssierssisssessssssssssses | sovsssssnssesssssessesssssssssenes 3,500.000 [ ..voverrierriiriereneeand 654,850 XXX |
775711 10 4 |ROLLINSINC........coevvvrenee 03/26/2018........ EXTERNAL MANAGER TRADES.. 00000:3,240.000 | e 165,902 XXX L
776696 10 6 |ROPER TECHNOLOGIES INC............ 02/14/2018........ EXTERNAL MANAGER TRADES..........coooiitiintiieineiseistssiesssiseeesisessninsses | srossssinesesinsenes 200.000 54,220 XXX L
778296 10 3 |ROSS STORES INC 02/14/2018........ EXTERNAL MANAGER TRADES.. ......3,000.000 236,820 XXX |
783549 10 8 |RYDER SYSTEMINC......cccoevvrvierrircirirnne 02/14/2018........ EXTERNAL MANAGER TRADES.. e 3,400.000 | o 287,300 XXX L
78410G 10 4 | SBA COMMUNICATIONS REIT CORP CLASS........ccocvvvmrinns 03/26/2018........ EXTERNAL MANAGER TRADES........cocooiiiiiriiiisisiesssssiesssisssesissssssssses | sonsisssnssesssssessesssssessenes 4,230.000 XXX |
79546E 10 4 |SALLY BEAUTY HOLDINGS INC............ 02/14/2018........ | EXTERNAL MANAGER TRADES.. ......4,400.000 § XXX |
806407 10 2 |HENRY SCHEIN INC 02/14/2018. EXTERNAL MANAGER TRADES..........cooiiiiiintiiensiseissssierssisseesissssssnsies | svessssssnesssinsenes 700.000 47,908 XXX L
816851 10 9 | SEMPRAENERGY .....oiviiriiiiiierierirerieeiesissieenienes 02/14/2018........ EXTERNAL MANAGER TRADES.. 400.000 42,192 XXX L
817565 10 4 |SERVICE..... 02/14/2018........ EXTERNAL MANAGER TRADES.. 400.000 15,052 XXX L
81762P 10 2 | SERVICENOW INC 03/26/2018........ EXTERNAL MANAGER TRADES........cooiviiiiiriiiniinsierinsssiesssisssessssssssssses | sonsssssnssesssssessesssssssssnes 2,950.000 | oo 448,446 XXX |
82669G 10 4 | SIGNATURE BANK......oooiieirieriniirieeiereeseiene s eeessesesesneenes 02/14/2018........ EXTERNAL MANAGER TRADES..........coooiiieinriieinereissesierssiseeesssessssssnes | sveseseseeresnsenes 400.000 61,204 XXX L
827048 10 9 | SILGAN HOLDINGS INC.... 02/14/2018........ EXTERNAL MANAGER TRADES..........coooiiiieeintiiensieeistssierssisssesissssssnsses | svessssinesssinsenes 700.000 19,705 XXX L
830566 10 5 | SKECHERS USA INC CLASS A 02/14/2018........ EXTERNAL MANAGER TRADES.. ......8,300.000 335,154 XXX |
83088M 10 2 | SKYWORKS SOLUTIONS INC 02/14/2018........ EXTERNAL MANAGER TRADES.. ......3,600.000 ...376,776 XXX |
831865 20 9 |AO SMITH CORP......ceviriiirrieinnisiessssieie st ssessssssensenss | ansessessnnsns 02/14/2018........ EXTERNAL MANAGER TRADES.. ......6,100.000 ...390,827 XXX |
832696 40 5 |JM SMUCKER 02/14/2018. EXTERNAL MANAGER TRADES..........coooiiieiriieiereiseesierssiseeesisessssssnes | svoeesssenesesnnens 200.000 XXX L
835495 10 2 | SONOCO PRODUCTS 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiiiiiiiieiintiesinsississesesisesssssssesissiens | rteressssissesisssesesesessssens 5,800.000 XXX |
84265V 10 5 | SOUTHERN COPPER CORP 02/14/2018........ EXTERNAL MANAGER TRADES.......ccovtuiriierinniiesiesisssisssiessesssesssnisnes | seesssissssesienes 300.000 XXX L
845467 10 9 | SOUTHWESTERN ENERGY 02/14/2018........ EXTERNAL MANAGER TRADES.. .22,000.000 XXX L
848574 10 9 | SPIRIT AEROSYSTEMS INC CLASS A....cooviriiierniieirerisisesessssssssessessssisessssssnss | oosssssnssnnens 02/14/2018........ EXTERNAL MANAGER TRADES..........oooviiiiiirineisisisnsssessssssssessssssssssses | svosesssesessnnenes 700.000 XXX |
84860W 10 2 | SPIRIT REALTY CAPITAL REIT INC.....c.ovoivriiiererreerereeirce e 02/14/2018........ EXTERNAL MANAGER TRADES.. .15,400.000 XXX |
848637 10 4 |SPLUNKINC............. 03/26/2018........ EXTERNAL MANAGER TRADES..........cooviiitiiiiiisinsieinsssieresisseesisssssisssns | sovsisssssiesissisessessessessenes 2,950.000 XXX |
85208M 10 2 | SPROUTS FARMERS MARKET INC 02/14/2018........ EXTERNAL MANAGER TRADES.. ......4,500.000 XXX |
852234 10 3 |SQUARE INC CLASS A. 03/01/2018........ EXTERNAL MANAGER TRADES.. <. 7,790.000 XXX L
854502 10 1 | STANLEY BLACK & DECKER INC........coovorirrrriiireririeirenieissineieninins 02/14/2018 EXTERNAL MANAGER TRADES.. ......1,500.000 238,920 XXX |
858119 10 0 |STEEL DYNAMICS INC 02/14/2018........ | EXTERNAL MANAGER TRADES.. ......8,200.000 383,760 XXX |
858912 10 8 | STERICYCLE INC.....oouiiiieiiriieisieissiie sttt nssses | eseessnnsnnens 02/14/2018 EXTERNAL MANAGER TRADES..........oooiiiiieitisiisisissssiesssssssessssssssssnes | svosessssessssnsenes 200.000 14,860 XXX L
866674 10 4 | SUN COMMUNITIES REIT INC 02/14/2018........ EXTERNAL MANAGER TRADES.. 300.000 XXX |
867914 10 3 | SUNTRUST BANKS INC 02/14/2018........ EXTERNAL MANAGER TRADES.. 200.000 XXX |
871503 10 8 |SYMANTEC CORP 02/14/2018........ EXTERNAL MANAGER TRADES.. .13,900.000 XXX |
871607 10 7 [ SYNOPSYS INC...ooriiierieeiiicieeieie et ssssesensnes | evssessnnsnnene 02/14/2018........ EXTERNAL MANAGER TRADES.. ......6,400.000 XXX L
87161C 50 1 | SYNOVUS FINANCIAL CORP 02/14/2018........ EXTERNAL MANAGER TRADES.. ......8,000.000 XXX |
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871658 10 3 | SYNCHRONY FINANCIAL 02/14/2018........ EXTERNAL MANAGER TRADES.. .24,700.000 | coovovreririieeee e 906,737 XXX |
872275 10 2 | TCF FINANCIAL CORP. 02/14/2018........ | EXTERNAL MANAGER TRADES.. .16,600.000 .367,222 XXX |
873868 10 3 | TAHOE RESOURCES INC 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccccimiiiiiiiieiniiernsississiesisesssssssessssiens | vessessnsisessnsnnes 500.000 XXX |
874054 10 9 | TAKE TWO INTERACTIVE SOFTWARE INC.......ovoiiiiriineieisnieeieeieienierssissieninns. | evveineiennns 03/19/2018........ |EXTERNAL MANAGER TRADES..........ccocomiiiiiiiininieeissessisnesesierssisssssissiens | eviesississssssesssssesesinsene 3,560.000 XXX L
876030 10 7 | TAPESTRY INC 02/14/2018. EXTERNAL MANAGER TRADES.. 600.000 30,300 XXX |
87612G 10 1 | TARGA RESOURCES CORP. 02/14/2018........ |EXTERNAL MANAGER TRADES.........cccosiiiiniiininiinisissinissesssisissssiens | v 4,000.000 | ..ooovvrivernineie 191,280 XXX L
87901J 100 5 [ TEGNAINC. ...t | eriereeninnene 03/05/2018........ | EXTERNAL MANAGER TRADES.. .10,960.000 | ..o 147,968 XXX L
879369 10 6 |TELEFLEXINC....ocovvvrrvrrnecs 02/14/2018........ | EXTERNAL MANAGER TRADES.........ccocisiiiiiirieinnieisississsessssssssssesssssnens | vevessssesessnnsnes 300.000 78,291 XXX |
879433 82 9 | TELEPHONE AND DATA SYSTEMS INC 02/14/2018........ EXTERNAL MANAGER TRADES..........ooiiiiieineinereinsssieresisseessssssssseses | sovernesnssesssssessesssessessenes 4,300.000 | ..ooorvrrierneirereeeeei 105,092 XXX |
880770 10 2 |TERADYNEINC....... 02/14/2018........ | EXTERNAL MANAGER TRADES.. .13,900.000 593,808 XXX L
885160 10 1 | THOR INDUSTRIES INC.....cotiiiiiiiiiicireieiesissiesissisissssessssssssess s sesesssesessssniens. | oevsesennsonnns 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccocomiiiniiiieisiieeissessienesesiserssisesesissiens | oviesissisesessesssssesessnsenen 2,900.000 [ ..ooorvrriereniriereneie e 379,842 XXX L
886547 10 8 |TIFFANY.......... 02/14/2018........ | EXTERNAL MANAGER TRADES..........cooiiiiirieieinrierinsissiseeesisesssssesesissiens | orevsesinseseninsnnes 900.000 92,808 XXX L
887389 10 4 | TIMKEN 02/14/2018. EXTERNAL MANAGER TRADES........c.oiviiiriiiiiiisiessssssiesssssssessssssssssses | srnssssssssesssssessessssssssenes 1,400.000 ...63,504 XXX |
889478 10 3 | TOLL BROTHERS INC 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccooimiiiiiieeiinrieeierssissesesiserssssessesisssens | overessssisssessessssessessnsene 3,100.000 144,150 XXX |
891027 10 4 | TORCHMARK CORP......ootriiiiitiritisieisssietesissisesssssssisesse s nssssssssesssssssssseninns | oessesnssnnens 02/20/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiiieiinsiesisississeesiesssssssessssiens | nveessessssssssssssssesessssene 2,880.000 [ ..vovernrirrrirrierieeieieiiae 248,638 XXX L
891092 10 8 |TORO... 02/14/2018........ | EXTERNAL MANAGER TRADES.. .13,400.000 836,432 XXX |
891906 10 9 | TOTAL SYSTEM SERVICES INC 03/05/2018........ EXTERNAL MANAGER TRADES........coociiiiiintirinereinsnsieresisssesissisnsssses | soneisssnssesissiessessesseseenes 1,170.000 | oo 102,496 XXX |
893641 10 0 | TRANSDIGM GROUP INC 02/20/2018........ | EXTERNAL MANAGER TRADES..........coccoviiiiimriiinirineiissrienieressssssissssisnss | svoeesienssesesnsenns 660.000 196,156 XXX L
89400J 10 7 | TRANSUNION 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocomiriiriieeiintiesinsississesesierssisesesissiens | oteressesiessessesesssessessnsen 6,000.000 | ..oovvvnrirreririerenieeerine 334,980 XXX L
896239 10 0 |TRIMBLE INC .. | 02/26/2018........ | EXTERNAL MANAGER TRADES.........ccocimiiiiiiieinnieieiississiesssissssssesssseses | sinerossssssesnsiessessesssssenes 2,950.000 117,428 XXX |
896522 10 9 | TRINITY INDUSTRIES INC .1 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccoooiiiiiiimeiniieinsisissiesisinessssesisssennes | coversssessesissiesssssssssseenes 7,200.000 241,344 XXX |
899896 10 4 | TUPPERWARE BRANDS CORP.........ccotuiiiiiiirieiisiesiesisesiesssiessssisseenisnees 02/14/2018........ EXTERNAL MANAGER TRADES..........oooiiiiiiitiisinsisiistssiseresisseesisssssissses | soveisssssiesissiessesssessessenes 2,100.000 | ..ooverrirreriierenceei 108,612 XXX L
90184L 10 2 |TWITTER INC 02/14/2018........ | EXTERNAL MANAGER TRADES.. .15,600.000 526,656 XXX |
902494 10 3 | TYSON FOODS INC CLASS A.....cooririiererineiesissiseissisese e sesseessesneees 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocomiiriiriieeiintiesinsessissesesisesssisesesissiens | oeeressesisssessessesssessessnsens 5,200.000 | ..overvrnrererniierenieee e 394,420 XXX L
90384S 30 3 |ULTABEAUTYINC.. 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiiiiiieieiinsiesinsississesesienssssssesissiens | neeressesssssssssssssssssessssenes 2,100.000 XXX |
910047 10 9 |UNITED CONTINENTAL HOLDINGS INC 02/14/2018. EXTERNAL MANAGER TRADES..........ooiiiiieineinereeinessieresisseessssnsssseses | sovemnesnssesssssessesssessensnenes 1,400.000 XXX |
911363 10 9 |UNITED RENTALS INC......oiiiiiiiiieiniiciieieierissiesissieissises s ssssssessssssssesiens. | eseesssssnsens 02/14/2018........ |EXTERNAL MANAGER TRADES..........cociiiiiiiiiieiniiernsiesissiesisesssssesessssiens | veviesissiessnsnnes 100.000 XXX L
911684 10 8 |UNITED STATES CELLULAR CORP........cccovviiriririiiiieniiesieniesisssessssinesssessenenes | aveessionesinens 02/14/2018........ | EXTERNAL MANAGER TRADES..........coccosiiiiiriinirieeissriesieressssssissssinnss | sveeesienssenesnsenns 100.000 XXX L
912909 10 8 |US STEEL CORP CORP 03/12/2018........ | EXTERNAL MANAGER TRADES...........ccoimiiriiriiieiinriesinssssissesesisenssisesesissiens | overessesisssessesseseessessnsen 4,440.000 XXX L
91307C 10 2 | UNITED THERAPEUTICS CORP 02/14/2018........ EXTERNAL MANAGER TRADES........c.cooviiieierieiiisiessssssiesssssssessssssssssses | srvssssssssesssssessessssssssenes 3,600.000 | ..o 492,948 XXX |
91347P 10 5 |UNIVERSAL DISPLAY CORP 03/12/2018........ |EXTERNAL MANAGER TRADES..........ccocimiiiiiimeinrieeier s rssssessesisssens | everessssisssesssesssssessesinsenes 1,170.000 151,334 XXX |
91529Y 10 6 [UNUM.....coevvvrirnee 02/14/2018........ | EXTERNAL MANAGER TRADES..........cocimiiiiiiiieiniiernsississiesisesesssesesissiens | reriesinseesinsnnes 100.000 XXX L
917047 10 2 |URBAN OUTFITTERS INC...... 02/14/2018........ | EXTERNAL MANAGER TRADES..........coccotiiiiriierinintiissiiesierenessssensssienss | siesisessssssssesnsssessisssnenes 4,600.000 XXX |
91879Q 10 9 |VAIL RESORTS INC 02/14/2018........ | EXTERNAL MANAGER TRADES..........coomiiiiiriieeiintiesinsessissesesisesesisssesissiens | eteressssisssesssessesssessessnsenen 2,700.000 XXX L
920253 10 1 |VALMONT INDS INC 02/14/2018........ EXTERNAL MANAGER TRADES........c.cooiiiririeinsisiessssssiesssssssessssssssssses | srnssssssssesssssessessssssssenes 1,900.000 | cooveerriirrieicreisreeecis 300,482 XXX |
92047W 10 1 [ VALVOLINE INC.....ovoiieriricieriniseeesieisete et sssseesssssssssensessane | aesessessnsines 02/14/2018........ | EXTERNAL MANAGER TRADES.. s | 600.000 14,178 XXX L
922042 85 8 | VANGUARD FTSE EMERGING MARKETS FUN........cccovvivnninenn. 01/03/2018........ [MORGAN STANLEY DW.......cocomiumirririreriniirerniineereninenees 212,179.000 | .oovorreiecrerieeieienis 10,008,271 XXX L
92220P 10 5 |VARIAN MEDICAL SYSTEMS INC 02/14/2018........ |EXTERNAL MANAGER TRADES.........ccosiiiriieinieiesississiesiessssssesisniens | veviesisseensnnnnes 600.000 71,724 XXX L
92240G 10 1 |VECTREN CORP 02/14/2018. EXTERNAL MANAGER TRADES..........ooiiiiiiiintiirinsieeissnsieresisseesissisnisnes | soneisssnssesissisesssssesseneenes 3,300.000 .203,808 XXX L
922475 10 8 |VEEVA SYSTEMS INC CLASS A.......ccccovvvnee. 02/14/2018........ | EXTERNAL MANAGER TRADES..........ccocimiiiimiiieeiiniesisessississssesnsssssesssssens | neeesssssssssnssssnssssesssens 7,000.000 405,370 XXX |
92276F 10 0 |VENTAS REIT INC 02/14/2018........ |EXTERNAL MANAGER TRADES..........ccooimiiiiiieieiintieriner e rssssessesisssens | oeeressesisssesssesessessessnsenes 3,200.000 158,816 XXX |
92343E 10 2 |VERISIGN INC... 02/20/2018........ | EXTERNAL MANAGER TRADES..........ccocosiiiiiiiiieiinsiesnsississesesienssssssesissiens | nteessesssssessssnssssessssens 3,390.000 389,720 XXX |
92553P 20 1 [VIACOM INC CLASS B......cccoviirririiiriniisiesiersiiseie s 02/14/2018........ EXTERNAL MANAGER TRADES..........oooiiiiiitiniieieinsssierssieseessssissssesns | sovsrnsssssesissisessesssssensenes 2,600.000 88,244 XXX L
925652 100 9 | VICIPPTYS INC.....oiiiiiiiiinieieiseietecsies st sisssenes. | eriesseninnene 03/26/2018........ | EXTERNAL MANAGER TRADES..........cccoitimiiiiniieinnieresiesineiesissisesessensenenens | sonsinsines 10.000 188 XXX L
928390 20 6 |VISTEON CORP 02/14/2018........ | EXTERNAL MANAGER TRADES........ccocimiiiiiirieeiinsiesisississessssessssssesssssens | oeeessssssessssssnsssssesssen 4,400.000 | oo 542,958 XXX |
92840M 10 2 |VISTRA ENERGY CORP 03/26/2018........ | EXTERNAL MANAGER TRADES..........ccocominiiriieeiinrierinerssissesesisenssisssesissiens | ereressesisessssessenssessesinsenes 1,580.000 | ..ooovererereririeeeriereeeeenes 31,979 XXX L
92927K 10 2 | WABCO HOLDINGS INC. 02/14/2018........ |EXTERNAL MANAGER TRADES.........ccocimiiiimiiiieiinsiessessississssessssssesssssens | nveesssssssssssssnssssesssens 3,900.000 558,567 XXX |
92939V 10 6 |WEC ENERGY GROUP INC... 02/14/2018........ EXTERNAL MANAGER TRADES..........coooiiiiinriieineieineesierssiseeesssessssssnes | svoeeseseeresinnens 500.000 30,075 XXX L
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941848 10 3 |WATER CORP CORP 02/14/2018........ EXTERNAL MANAGER TRADES.. 10 1,200.000 | o 245,556 XXX |
942622 20 0 |WATSCO INC 02/14/2018. EXTERNAL MANAGER TRADES.. ceeei,500.000 | oo 749,717 XXX |
94419L 10 1 |WAYFAIR INC CLASS A 03/19/2018........ | EXTERNAL MANAGER TRADES.. 980.000 76,328 XXX |
948741 10 3 |WEINGARTEN REALTY INVESTORS REIT 02/14/2018. EXTERNAL MANAGER TRADES.. cereei$,800.000 | o 128,208 XXX L
94946T 10 6 | WELLCARE HEALTHCARE PLANS INC.....cooviiiriiiiiiinriersniseieriseies e 02/14/2018........ EXTERNAL MANAGER TRADES.. 700.000 136,311 XXX L
95040Q 10 4 |WELLTOWERINC 02/14/2018........ EXTERNAL MANAGER TRADES.. 800.000 43,328 XXX L
955306 10 5 |WEST PHARMACEUTICAL SERVICES INC.......ccooovtimriririririieineieriniinens 02/14/2018........ EXTERNAL MANAGER TRADES.. ......1,300.000 XXX L
957638 10 9 |WESTERN ALLIANCE........coiiiiieiiieiscincissieiesie e sisseensnines 02/14/2018........ EXTERNAL MANAGER TRADES.. <. 1,700.000 XXX |
958102 10 5 |WESTERN DIGITAL CORP 02/14/2018........ EXTERNAL MANAGER TRADES.. 00e09,400.000 | oo 783,396 XXX L
960413 10 2 |WESTLAKE CHEMICAL CORP.......c.eotiiriiieirieieieiissisesisssissssessssssiessssssssesssssanes | oeseesnssnnens 02/14/2018........ EXTERNAL MANAGER TRADES..........coocitiiiiiieiiieinsierersssssienssisssssssnsnns | onssnsssssnssenes 700.000 77,056 XXX L
968223 20 6 |JOHN WILEY AND SONS INC CLASSA........ 02/14/2018. EXTERNAL MANAGER TRADES.. e | 500.000 32,380 XXX L
969457 10 0 |WILLIAMS INC .| 02/14/2018........ | EXTERNAL MANAGER TRADES.. et | s 4,800.000 XXX L
98138H 10 1 |WORKDAY INC CLASS A . | 03/26/2018. EXTERNAL MANAGER TRADES...........coocoimiienirneiennsiesssrsssseeessssisssssssssnns | onssnsssssessenns 590.000 XXX |
981475 10 6 |WORLD FUEL SERVICES CORP.............. 02/14/2018........ EXTERNAL MANAGER TRADES.. . ......5,800.000 XXX |
981558 10 9 | WORLDPAY INC CLASS A 03/05/2018........ EXTERNAL MANAGER TRADES.. | 4,050.000 XXX |
983134 10 7 |WYNN RESORTS LTD.............. 02/14/2018........ EXTERNAL MANAGER TRADES.. 600.000 XXX L
98389B 10 0 |XCEL ENERGY INC 02/14/2018........ EXTERNAL MANAGER TRADES.. 200.000 XXX |
983919 100 1 XILINXINC oottt | aniessisnesioens 02/14/2018........ EXTERNAL MANAGER TRADES.. ......5,100.000 XXX L
98419M 10 0 | XYLEMINC....cooviverrrirernircierireis 02/14/2018........ EXTERNAL MANAGER TRADES.. ......3,800.000 XXX L
98850P 10 9 | YUM CHINA HOLDINGS INC.... 02/14/2018........ EXTERNAL MANAGER TRADES.. .10,100.000 XXX |
989207 10 5 |ZEBRA TECHNOLOGIES CORP CLASSA........ 03/05/2018........ | EXTERNAL MANAGER TRADES.. 440.000 XXX |
98954M 20 0 |ZILLOW GROUP INC CLASS C 03/26/2018. EXTERNAL MANAGER TRADES.. 70.000 XXX |
98978V 10 3 |ZOETIS INC CLASS A 02/14/2018........ EXTERNAL MANAGER TRADES.. ......5,000.000 XXX |
G0176J 10 9 |ALLEGION PLC 02/14/2018........ EXTERNAL MANAGER TRADES.. ......2,200.000 XXX L
G05384 10 5 | ASPEN INSURANCE HOLDINGS LTD. 02/14/2018........ EXTERNAL MANAGER TRADES........c.coocitiiiiiieiieistienersssssiesssisssssssnens | onssnsssssnssenes 500.000 XXX L
GO0551A 10 3 | ARRIS INTERNATIONAL PLC......oiiiiieieieieinriesiesissieeisenssssseesssssssesesssssnesenes. | sonseeesensees 02/14/2018........ EXTERNAL MANAGER TRADES.. ......2,500.000 XXX |
G0585R 10 6 |ASSURED GUARANTY LTD 02/14/2018........ EXTERNAL MANAGER TRADES.. .10,100.000 XXX |
G0684D 10 7 |ATHENE HOLDING LTD 02/14/2018........ EXTERNAL MANAGER TRADES.. ......7,800.000 XXX |
G0750C 10 8 |AXALTA COATING SYSTEMS LTD s 02/14/2018........ EXTERNAL MANAGER TRADES.. ......5,100.000 XXX L
G47791 10 1 |INGERSOLL-RAND PLC.. 02/14/2018........ EXTERNAL MANAGER TRADES.. ......3,000.000 XXX |
G491BT 10 8 |INVESCO LTD. 02/14/2018. EXTERNAL MANAGER TRADES.. e | e 300.000 XXX L
G60754 10 1 |MICHAEL KORS HOLDINGS LTD s 02/14/2018........ | EXTERNAL MANAGER TRADES.. | 3,100.000 XXX |
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDING.............. 02/14/2018........ EXTERNAL MANAGER TRADES.. ......2,000.000 XXX |
(G98294 10 4 | XL GROUPLTD 03/12/2018........ EXTERNAL MANAGER TRADES.. <.r.e7,250.000 XXX L
HB8817H 10 0 | TRANSOCEAN LTD....ouciueiiiirierriiinsisieisssseisesssisessssssisssssssssssssesssssssssessessssssessonss | sooseessessnnes 02/14/2018........ EXTERNAL MANAGER TRADES.. ......3,000.000 XXX |
N59465 10 9 [MYLANNV. 02/14/2018........ EXTERNAL MANAGER TRADES.. . .13,600.000 XXX |
N72482 12 3 [QIAGEN NVttt | enienssninnine 02/14/2018........ EXTERNAL MANAGER TRADES.. ettt | s 7,000.000 XXX L
V7780T 10 3 |ROYAL CARIBBEAN CRUISES LTD.............. e 02/14/2018........ EXTERNAL MANAGER TRADES.. ......1,200.000 XXX L
GO0450A 10 5 | ARCH CAPITAL GROUP LTD......otuiriiiiimiriiieiisnieeieiisisesissiseisenisesesssseessssessssensnen [ 02/14/2018........ EXTERNAL MANAGER TRADES.. ......1,200.000 XXX L
G0692U 10 9 [AXIS CAPITAL HOLDINGS LTD......ovuiirieeeiriieriesiserssserssssesssesssssessessssessnsessnssns C 02/14/2018 EXTERNAL MANAGER TRADES.. ......6,600.000 XXX |
G3223R 10 8 |EVEREST RE GROUP LTD C 02/14/2018........ | EXTERNAL MANAGER TRADES.. 700.000 169,820 XXX |
G5876H 10 5 | MARVELL TECHNOLOGY GROUP LTD............... C 02/14/2018 EXTERNAL MANAGER TRADES.. 11,300.000 [ oo 251,651 XXX |
G7496G 10 3 | RENAISSANCERE HOLDINGS LTD......ccocvevvriiierineierininans .|C 02/14/2018........ EXTERNAL MANAGER TRADES.. cerr s | 900.000 116,640 XXX L
G97822 10 3 |PERRIGOPLC C 02/14/2018........ EXTERNAL MANAGER TRADES.. et | s 2,400.000 | ..ooovvrnrererienirierenee e 208,008 XXX |
P31076 10 5 | COPA HOLDINGS SA-CLASS A C 02/14/2018........ EXTERNAL MANAGER TRADES.. 800.000 104,328 XXX |
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS..............iuuuririiiiiii s ettt 111,938,322 XXX 0 LSS S
Common Stocks - Mutual Funds
316146 10 9 |FIDELITY INVESTMENT GR BOND........cooiiiiireiireninrierierissiessessessensessessssesensns. | eveersnnsenene 03/30/2018........ FIDELITY CAPITAL MARKETS.......cooviiiererieirerinnieeesiseisesessesssessessenssssensenes | ceseersssnsenenes 245444 | oo 1,899 XXX L
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701769 40 8 | PARNASSUS EQUITY IS. ..o ssssssiessesssseesssssssssssssssssssssessens | soosesessessnes 03/30/2018........ FIDELITY CAPITAL MARKETS.......cocviriirniieierisisiesisissssssssssnssssesssssssenss | onssnsssssassenns 559.210 XXX |
78081A 30 3 [ROYCE PA MUTUAL INST....ooiiiiiiiiineiniicieeienesiesiessessssesesssessssesssessesssssessessnsens | cossessessnnene 03/30/2018........ | FIDELITY CAPITAL MARKETS 78.873 XXX L
92646A 82 3 |VICTORY SPECIAL VALULE | 03/30/2018........ | FIDELITY CAPITAL MARKETS 481.838 XXX |
315794 78 4 |FIDELITY FREEDOM 2020 K FUND 03/30/2018........ | FIDELITY CAPITAL MARKETS 813.478 XXX |
315794 77 6 |FIDELITY FREEDOM 2025 K FUND 03/30/2018. FIDELITY CAPITAL MARKETS, 90.352 XXX |
315911 76 8 |FIDELITY SPARTAN 500 INDX-IV. 03/30/2018........ | FIDELITY CAPITAL MARKETS 253.130 XXX |
74253Q 74 7 |PRINCIPAL MIDCAP FUND-INS.......ccoiiiiiiiriiiiiierisiseesiesesissierississeesiessssseninns | coneeesseninees 03/30/2018........ | FIDELITY CAPITAL MARKETS 110.797 XXX L
315794 75 0 |FIDELITY FREEDOM 2035 K FUND 03/30/2018........ | FIDELITY CAPITAL MARKETS 882.318 13,750 XXX |
9299999.  Total - COMMON SOCKS = IMUIUAI FUNAS. ...ttt eis 4 ees et s e e e E e R E 0 E RS E 08 E e E £ £E £ EE R E S8R0t ne sbsntenienb st enr s 92,220 XXX 0
9799997. Total - Common Stocks - Part 3 112,030,542 XXX 0
9799999. Total - COMMON SEOCKS......cvuieuiiuieiiieiiiiis st 112,030,542 XXX 0
9899999. Total - Preferred and Common Stocks 112,030,542 XXX 0
9999999. Total - Bonds, Preferred and Common Stocks 477,023,371 XXX e 2,558,930

(@)

For all common stock bearing NAIC market indicator "U" provide the number of such issues:...
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Bonds - U.S. Government
912810 PT 9 | TREASURY BOND 4.75 02/15/37.............. .1 02/01/2018. | VARIOUS.......oovvmrrrerierreriieinens [ rveerneesssisersnesiiens | vvenne 6,555,942 | ....... 5,125,000 | ....... 6,723,101 | .ocvvnec 6,663,967 | ..oocvrncrreriies | i [T E) ) T PO (5,419) [ oo | e 6,658,548 | ....ccoovrirnnns ..(102,606) | ...... (102,608) | ..... 113,506 | 02/15/2037.
912810 PW 2 | TREASURY BOND 4.37 02/15/38... .1 03/21/2018. | VARIOUS.......ccoomrrrericriirisninens [ vereeeeinninsiseiiinns | vveene 3,613,477 | ....... 3,000,000 | ....... 3,653,203 3,652,779 | oo | s (39,303)| ........ (39,303) | ....... 12,448 | 02/15/2038.
912810 QU 5 | TREASURY BOND 3.12 02/15/42... .1 02/15/2018. | CITIGROUP.........ccorrerirmerirerirneens [ ermeerneersninerineiiiens | vvenne 6,005,156 | ....... 6,000,000 | ....... 5,866,563 5,881,186 | ..ccouvveevrreres | veeer 123,971 | ... 123,971 | ....... 94,268 | 02/15/2042.
912810 RG 5 | TREASURY BOND 3.37 05/15/44... .. 01/25/2018. | ROYAL BANK OF SCOTLAND....... [ cocevcnrirciienieniins | v 109,348 | .......... 100,000 | .......... 111,270 110,427 05/15/2044.
912810 RM 2 | TREASURY BOND 3 05/15/45 .1 01/10/2018. | BANK OF AMERICA..........cccevrvmeres [ omrerreriririniirerinns | vveene 2,248,010 | ....... 2,220,000 | ....... 2,176,097 2,178,134 05/15/2045.
912810 RN 0 | TREASURY BOND 2.87 08/15/45... ..| 01/25/2018. | BANK OF AMERICA......... 628,966 | ......... 630,000 665,960 08/15/2045.
912810 RP 5 | TREASURY BOND 3 11/15/45 .| 01/26/2018. | BANK OF AMERICA.........coooovurirenes [ v | e 498422 | ... 490,000 532,493 11/15/2045.
912810 RT 7 | TREASURY BOND 2.25 08/15/46... .| 01/24/2018. | BANK OF AMERICA.........cvvvmmerireres [ cnerrrernnerierineenes | eoveiias 434,688 | ... 500,000 424,693 | ..o | e 9,995 08/15/2046.
912810 RV 2 | TREASURY BOND 3 02/15/47.... .| 02/15/2018. | JP MORGAN ,300,117 | .......2,359,000 2,405,140 ...(105,023) 02/15/2047.
912810 RY 6 | TREASURY BOND 2.75 08/15/47... .1 02/01/2018. | VARIOUS.......cvvmrviericniiriirinens [ rvrereeisninerneriiens | vveene 9,549,261 | ....... 9,855,000 9,772,334 ...(223,073) 08/15/2047.
912810 RZ 3 | TREASURY BOND 2.75 11/15/47... .1 03/28/2018. | VARIOUS........covverererierrseineinens [ reeerneesseiseiseeiinns | vvenne 5,201,667 | ....... 5,550,000 | ....... 5,305,271 5,305,622 ....(103,955) 11/15/2047.
912828 2R 0 | TREASURY NOTE 2.25 08/15/27.... .. | 01/04/2018. | CITIGROUP............. 2,287,351 | ....... 2,328,000 | ....... 2,312,977 2,313,219 08/15/2027.
912828 2W 9 | TREASURY NOTE 1.87 09/30/22.... .. | 03/06/2018. | JP MORGAN........cocorvverrrrerirrriens 967,891 | ....... 1,000,000 ....989,883 990,438 09/30/2022.
912828 3D 0 | TREASURY NOTE 2.25 10/31/24.... .1 01/18/2018. | ROYAL BANK OF SCOTLAND....... [ .coveveveriinriveiiinns | e 58,938 | ..o 60,000 | .. 59,981 59,982 10/31/2024.
912828 3F 5 | TREASURY NOTE 2.25 11/15/27.... .1 02/15/2018. | VARIOUS........oovoeririnirinerirerirens [ eoveriserineriiesencenes | oveee 14,064,373 | ... 14,779,000 | ..... 14,338,196 | .......ee2,115,223 [ i | e 1,883 [ [ 1,883 [ | e 14,340,311 | oo 11/15/2027.
912828 3U 2 | TREASURY NOTE 2.37 01/31/23.... .| 02/05/2018. | BARCLAY'S CAPITAL......cccomrvnens [ enmerneineriierineinns | eoveeinns 746,016 | .......... 750,000 | .......... 742,414 742,418 01/31/2023.
912828 3V 0 | TREASURY NOTE 2.5 01/31/25 .| 03/13/2018. | BANK OF AMERICA.........ccoovomerreres [ ererinrineriieniineines | v 736,934 | .......... 750,000 | ......... 740,771 740,905 01/31/2025.
912828 3W 8 | TREASURY NOTE 2.75 02/15/28 ..| 03/20/2018. | VARIOUS...... ,787,947 | .......2,820,000 | .......2,788,295 2,788,350 02/15/2028.
912828 4A 5 | TREASURY NOTE 2.62 02/28/23.... .1 03/22/2018. | GOLDMAN SACHS........coovvumrrenns [ rmreveriirinrivciinns | v 1,768,970 | ....... 1,770,000 | ....... 1,769,120 [ oo | vevrerisrinniiens [ e ] [ | v | | s 1,769,120 | ..ovvevvivirines 02/28/2023.
912828 G3 8 | TREASURY NOTE 2.25 11/15/24 .| 03/14/2018. | VARIOUS........cooomrrrericeririieinens [ reeerneessninerineiiinns | vvenne 2,910,781 | ...... 3,000,000 | ....... 3,104,648 3,082,447 . 11/15/2024.
912828 J2 7 | TREASURY NOTE 2 02/15/25 .| 03/14/2018. | VARIOUS........ccoovviiriciiniiniinnis [ v | v 7,221,055 | ...... 7,500,000 | ....... 7,501,172 | e 7,500,968 | oo | e (14) | e | e (14) | s | e 7,500,954 | ..o 02/15/2025.
912828 K5 8 | TREASURY NOTE 1.37 04/30/20.... .| 03/08/2018. | BANK OF AMERICA..........cccevrvmveres [ onrerreriieinerseriinns | vveene 3,432,266 | ....... 3,500,000 | ....... 3,472,383 3,487,769 04/30/2020.
912828 N3 0 | TREASURY NOTE 2.12 12/31/22.... .1 01/05/2018. | JEFFERIES & CO......oovvvvrrrrrinnins [ ermeernerriseineineeiinns | vvenne 3,300,322 | ....... 3,325,000 | ....... 3,308,115 3,308,169 12/31/2022.
912828 N4 8 | TREASURY NOTE 1.75 12/31/20.... .| 02/22/2018. | MORGAN STANLEY.......ccoovvvirmrrns [ rmrrverirnriniiveiinns | v 2,213,174 | ... 2,250,000 | ....... 2,281,992 2,268,947 12/31/2020.
912828 N8 9 | TREASURY NOTE 1.37 01/31/21.... .. |..102/21/2018. | MORGAN STANLEY.... JRVORTORORTOPPORN IOV 970,664 | ....... 1,000,000 | .......... 999,336 999,582 01/31/2021.
912828 X8 8 |USTREASURY N/B......ccoccocvvviiiiiiiiinens .. 1 03/06/2018. | VARIOUS.........ccooovviiniinniinniiniiinns [ v | e 19,104,438 | ... 19,550,000 | ..... 19,671,791 | ........ 19,668,380 [ .....ccocovvroene | corvnreennn(T43) o | evvrennieeann(T43) [ | s 19,667,638 ....(563,200) 05/15/2027.
0599999. Total - Bonds - U.S. GOVEMMENL......vuuvirieiiesirissiisseisessseniieies | eerstessnissssssens s sess sttt snsssssssensenssne | ovees 99,716,174 |....100,211,000 |....101,719,356 | ........74,430,844 | ......coccccee.0 | oe00eein(5,560) | covvvvirennnc0 | oiiiienrenn(5,560) | v | i 101,647,565 .(1,931,392) | ...(1,931,392) | ..... 808,132 XXX
Bonds - U.S. Special R ue and Special A it
3128M9 ZS 4 |FGOLD 30YR GIANT 4.5 10/01/41 .| 03/01/2018.| MBS PAYDOWN v e | s 348,793 | .......... 348,793 ) 348,793 0 10/01/2041.
3128MD UP 6 |FGOLD 15YR GIANT 3.5 10/01/28 ..| 03/01/2018.| MBS PAYDOWN v e | s 441,897 | .......... 441,897 | ..........463,159 ) 441,897 0| e 10/01/2028.
3128MJ 2D 1 |FGOLD 30YR GIANT 4 06/01/47. .1 03/29/2018. | VARIOUS.........cooovivinriminrivciiinns [ v | e 13,479,488 | ..... 13,170,991 | ..... 13,778,270 )| TR I 13,754,344 | ... ..(274,856) | ...... (274,856) | ..... 146,834 | 06/01/2047.
3128MJ 2L 3 |FGOLD 30YR GIANT 3 08/01/47. .1 01/23/2018. | VARIOUS.......cooomrviricriiriieinens [ rererneessninerseriinns | vvenne 3,110,773 | ....... 3,151,064 | ....... 3,152,417 ) 3,152,407 | covoereevrevens [ s (41,634) | ........ (41,634) | ....... 14,148 | 08/01/2047.
3128MJ 2M 1 |FGOLD 30YR GIANT 3.5 08/01/47.. .1 01/25/2018. | VARIOUS........covvrirrieirsrineinens [ reeerneesssiseineriinns | vvenne 8,659,668 | ....... 8,546,789 | ....... 8,780,529 ) 8,778,921 (119,253) | ...... (119,253) | ....... 48,065 |08/01/2047.
3128MJ 2N 9 |FGOLD 30YR GIANT 4 08/01/47 .. | 02/08/2018. | VARIOUS.........ooorevirinrirnrrirerirens [ everinnineriveninennes | e 22,052,800 | ..... 21,479,617 | ..... 22,493,072 ) 22,488,764 ....(435,964) | ...... (435,964) | ..... 170,557 | 08/01/2047.
3128MJ 2R 0 |FGOLD 30YR GIANT 3 09/01/47 .| 03/01/2018.| MBS PAYDOWN 85,805 ...85,805 ..86,467 ) 85,805 0 381 [09/01/2047.
3128MJ 28 8 |FGOLD 30YR GIANT 3.5 09/01/47.. .| 03/01/2018.| MBS PAYDOWN 90,938 | . ...90,938 ..94,510 ) 90,938 0 527 |09/01/2047.
3128MJ 2T 6 |FGOLD 30YR GIANT 4 09/01/47 .1 02/01/2018. | VARIOUS.........oovoerirrirnirirnerirerirens [ everiserinerieseneenes | e 16,224,978 | ... 15,692,837 )| RN I 16,425,716 | .cvoovvvrcernne ..(200,739) | ...... (200,739) | ..... 104,208 | 09/01/2047.
3128MJ 2X 7 |FGOLD 30YR GIANT 4 11/01/47. .. 03/01/2018.| MBS PAYDOWN 262,344 | .......... 262,344 ) 262,344 0 | e 1,823 | 11/01/2047.
3128MJ 2Z 2 |FGOLD 30YR GIANT 3 11/01/47. .| 03/01/2018.| MBS PAYDOWN 36,292 | ..cooonee. 36,292 36,292 (U IR 181 | 11/01/2047.
3128MJ 3D 0 |FGOLD 30YR GIANT 3 01/01/48 ..| 03/01/2018.| MBS PAYDOWN 27,161 . 27,161 (U I 141 | 01/01/2048.
3128MJ 3E 8 |FGOLD 30YR GIANT 3.5 12/01/47.. ...| .. 03/01/2018.| MBS PAYDOWN 63,109 | ..... ...63,109 | .. .64,918 | ... 63,119 v | e (10) 63,109 0 391 [12/01/2047.
3128MJ Y6 1 |FGOLD 30YR GIANT 3 10/01/46............... .1 01/23/2018. | VARIOUS........ovvririeiirirnerneriens [ everinernerinesencenns | e 15,193,490 | ..... 15,386,802 | ..... 15,393,375 | .ovveeee 15,393,375 | ovvoeveerrverns | cevrveiiniii (173 OSSN IR (7] RN I 15,393,323 | oo ..(199,833) | ...... (199,833) | ....... 69,015 | 10/01/2046. | 1......ccovveeee
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3128MM XB 4 |FGOLD 15YR GIANT 3 12/01/32. . [03/01/2018. | MBS PAYDOWN.....ccccovrimrrrerirenes | covrmeereninerinerienins | ceeeveenns 405,012 | .......... 405,012 405,012 0 , 12/01/2032.
3128PU P5 5 |FGOLD 15YR 4 04/01/26 .1 03/01/2018. | MBS PAYDOWN 74,905 | e 74,905 74,905 0 561 | 04/01/2026.
3128PU V8 2 |FGOLD 15YR 4 05/01/26... .1 03/01/2018. | MBS PAYDOWN......ccvvermermrrrninnen [ e | oveneins 152,891 | .......... 152,891 152,891 0 868 | 05/01/2026.
312939 NP 2 |FGOLD 30YR 5 03/01/40.... . [03/01/2018. | MBS PAYDOWN.....cccorremrrreninnes | cevrmeerenissinsersenins | cevveenns 151,423 | .ccooeeee 151,423 151,423 0 | e 1,119 | 03/01/2040.
312942 VH 5 |FGOLD 30YR 5 10/01/40 . [03/01/2018. | MBS PAYDOWN........ooovvimrircnienis | coveriinninnineiiienins | e 130,407 | .ccoveeee 130,407 130,407 0 | e 1,071 | 10/01/2040.
31307H NG 8 |FGOLD 15YR 3 06/01/29 . [03/01/2018. | MBS PAYDOWN......ccoouerimrrrerirenes | covrmeereninsesnerienins | cevveenns 185,211 | oovveenee 185,211 185,211 0 848 |06/01/2029.
31307P 3V 9 |FGOLD 15YR 3 01/01/31 .1 03/01/2018. | MBS PAYDOWN 17,356 | e 117,356 117,356 (U IO 438 | 01/01/2031.
3132QQ CX 8 |FHLMC GOLD 30YR 4 06/01/45.. .1 03/01/2018. | MBS PAYDOWN 74,153 | 74,153 74,153 0 580 |06/01/2045.
3132XS E2 2 |FHLMC GOLD 30YR 4 08/01/47 . [03/01/2018. | MBS PAYDOWN.....ccccouvvrvrerienes | cevrmeeremineisnersenins | cevnneenns 374372 | .......... 374,372 374,372 0 | 2,709 | 08/01/2047.
3132XT F4 5 |FHLMC GOLD 30YR 3.5 10/01/47... .1 03/01/2018. | MBS PAYDOWN 33,154 | e 33,154 33,154 0 10/01/2047.
3132XT KA 5 |FHLMC GOLD 30YR 3.5 10/01/47... .1 03/01/2018. | MBS PAYDOWN 264,006 | .......... 264,006 264,006 0 10/01/2047.
3132XT WR 5 |FHLMC GOLD 30YR 3.5 10/01/4 .1 03/01/2018. | MBS PAYDOWN ..124,168 124,168 124,168 0 10/01/2047.
3138WD AM 3 | FNMA 30YR 3.5 10/01/44. . [03/01/2018. | MBS PAYDOWN.......coovrimrvierienes | crvrnrereninsiineiienins | ceveneiens 361,426 361,426 0 , 10/01/2044.
3140E5 KB 9 |FNMA 15YR 3 04/01/31... .1 03/01/2018. | MBS PAYDOWN 52,716 52,716 0 261 |04/01/2031.
3140H5 JW 2 |FNMA 30YR 3 01/01/48... .| 03/01/2018. | MBS PAYDOWN 25,153 25,153 (0 IO 94 | 01/01/2048.
314188 3F 1 |FNMA 15YR 3.504/01/31 . [03/01/2018. | MBS PAYDOWN.....cccourvrrrrerienes | cevrmeerenissenseriiennns | cevneenns 166,114 166,114 0 922 | 04/01/2031.
31418C NE 0 |FNMA 30YR 4 08/01/47... .1 03/01/2018. | MBS PAYDOWN 90,655 90,655 0 [ 603 |08/01/2047.
31418C P9 9 |FNMA 30YR 3 10/01/47... .1 03/01/2018. | MBS PAYDOWN 32,687 32,687 (U IR 157 | 10/01/2047.
31418C PF 5 |FNMA 30YR 4 09/01/47... .1 03/01/2018. | MBS PAYDOWN 58,021 58,021 0 389 [09/01/2047.
31418C Q9 8 |FNMA 30YR 3 10/01/47... .1 03/01/2018. | MBS PAYDOWN 36,591 36,591 0 10/01/2047.
31418C R8 9 |FNMA 30YR 3.5 12/01/47 .1 03/01/2018. | MBS PAYDOWN 83,087 83,087 0 12/01/2047.
31418C R9 7 |FNMA30YR 4 12/01/47... . 103/01/2018. | MBS PAYDOWN.......coooviiriierinnis | cevrrnisninniiienienins | v 48,998 48,998 0 12/01/2047.
31418C S3 9 |FNMA30YR 301/01/48... .1 03/01/2018. | MBS PAYDOWN 28,294 28,294 0 [ o 1441 01/01/2048.
31418C S4 7 |FNMA30YR 3.5 12/01/47 .1 03/01/2018. | MBS PAYDOWN 52,698 (8) 52,698 0 308 | 12/01/2047.
31418C SG 0 |FNMA 15YR 3 11/01/32... .1 03/01/2018. | MBS PAYDOWN......ccvvirmrmirrninnen [ e | v 300,494 ) 300,494 (V1 I 1,485 |11/01/2032.
31418C TD 6 |FNMA 15YR301/01/33... v [ 1 01/05/2018. [ VARIOUS........coorverrirerinerierienens | veveseennerisesseseneens | evvees 7,625,079 | ....... 7,500,000 | ....... 7,623,047 . )] IR IS 7,622,170 2,909 2,909 | ....... 24,955 |01/01/2033.
31418C U8 5 |[FNMA30YR 4 03/01/48........cccovvverrvrrrinn .1 03/01/2018. | MBS PAYDOWN.......oooomrvrmrinnrinne [ rmrerneninneiseineiiinns | cveeineens 63,044 | ............ 63,044 | ............ 64,805 | ..o | e | e ()] I— ..(8) 63,044 0 210 [03/01/2048. [ 1......c.oevveeee
VIRGINIA ST HSG DEV AUTH CO 3.5
92812U Q4 3 [10/25/37 . 1 03/26/2018. | CALL at 100.000..........cvvereverrerrnens | covrrerenirnmiinerienins | cevvriene 129,364 | .......... 129,364 | .......... 129,364 | ..o 129,364 | .ooovvvierins [ e | s 0 129,364 0 657 |10/25/2037. [ 1FE............
VIRGINIA ST HSG DEV AUTH 3.12
92812V MA 1 |11/25/39 . 103/26/2018. | CALL at 100.000........covvremernrernrnins | covneersemississersssnens | covneeeas 145,743 | .ocoovvee 145,743 | .coooove. 145,743 | ... 145,743 | oo i, . . 0 145,743 0 833 | 11/25/2039. [ 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENES. ... | ovees 91,464,758 | ..... 90,046,582 2,966,558 ..92,679,561 33,636) | coooreeneen0 | (33,636) 0 92,734,127 0 |.(1,269,370)| ...(1,269,370) | .....607,333 XXX XXX
Bonds - Industrial and Miscellaneous
00130H BZ 7 |AES CORPORATION (THE) 4 03/15/21..... .| 03/19/2018. | EXTERNAL MANAGER TRADES... [ ...ccovcemeriimrirnrines | e 723,600 | .......... 720,000 | ......... 720,000 | ..ovvonerrereeirnerienes [ e | eerreeseninees | e 0 720,000 | ..o | v 3,600 | .o 3,600 | ..oorernes 480 | 03/15/2021. | 3FE............
00130H CA 1 |AES CORPORATION (THE) 4.5 03/15/23.. | .. | 03/16/2018. | EXTERNAL MANAGER TRADES... [ ....ccccovurmiirerrnnvins | ovvrnrens 732,600 | .......... 720,000 | .......... 720,000 | oo e | s | e 0 720,000 | oo | e 12,600 | ......... 12,600 | ...cooveee 450 |03/15/2023.|3FE............
002824 BE 9 |ABBOTT LABORATORIES 3.4 11/30/23.... | .. | 02/07/2018. | US BANK........ccooremmremrrrerirerirenes [ ervveineenneiiiesineenes | coveevans 504,735 | .......... 500,000 | ......... 513,065 | .cooovcrernes 512,676 | ..o | cerrerienns [VALS) ) I (215) 512,462 | oo [ v (7,727) | vvvrns (7,727) | cooove 3,258 | 11/30/2023. | 2FE............
ADOBE SYSTEMS INCORPORATED 3.25
00724F AC 5 |02/01/25 . [03/28/2018. [ VARIOUS........covvvrreineirerineinerins | eeerneeiseinneriiesinenns | cevnes 1,641,481 | ... 1,650,000 | ....... 1,717,282 | ........... 1,707,267 [ oo | v (GRS I) T PO (1,913) [ oo | e 1,705,354 | ..ovovvenvinns [ e (63,874)| ........ (63,874) | ....... 34,211 | 02/01/2025. | 1FE............
ALLISON TRANSMISSION INC 4.75
019736 AE 7 |10/01/27 . 1 02/26/2018. | EXTERNAL MANAGER TRADES... [ ....cccovmiiveininens | ovrrnenns 702,281 | .o 705,000 | .......... 707,706 | ..coovvrenee 707,657 | oooveeeveeniens | e (1<10) 1 R S (30) 707,627 | oo | e (5,346) | ...voev. (5,346) | ....... 12,409 | 10/01/2027. | 3FE............
02005N BF 6 |ALLY FINANCIAL INC 5.75 11/20/25......... .1 03/12/2018. | EXTERNAL MANAGER TRADES... | .....ovvvvvinirrerrnns | vveene 1,490,573 | ....... 1,425,000 | ....... 1,456,538 | ........... 1,457,347 | oo | v (120 RN IR (X)) ORI I 1,456,516 | ..o | v 34,057 | ......... 34,057 | ....... 23,557 | 11/20/2025. | 3FE............
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023135 AX 4 |AMAZON.COM INC 2.8 08/22/24.............. | .. | 02/07/2018. | DEUTSCHE BANK . 981,610 | ....... 1,000,000 | .......... 997,410 ....997,531 36 . 997,566 | ...vvrvereerns | e (15,956) .(15,956) | ....... 12,989 | 08/22/2024. | 2FE....
AMERICAN FINANCIAL GROUP IN 4.5
025932 AL 8 |06/15/47 .1 03/02/2018. | KEYBANC........cvourvmerinrireenseeinns [ ereeereesssinsenseeinns 497,342 5,687) | ..oov.. 5,063 | 06/15/2047. | 2FE....
031162 CJ 7 |AMGEN INC 2.6 08/19/26...........ccovvverrrnne .. | 02/01/2018. | DEUTSCHE BANK 940,364 | ..o | verrnnn(3,484) | .........(3,484) | ... 11,989 | 08/19/2026. | 2FE....
ANHEUSER-BUSCH INBEV FINANC 3.3
035242 AL 0 |02/01/23 .1 01/22/2018. | CREDIT SUISSE........oooevrrmerirerer [ ovrerneriiniserneriinns | vveene 1,010,140 | ....... 1,000,000 | .......1,023,070 | .......... 1,019,980 | .coovvervvrvvrons | wrerreecee(240) | oo | evvvvnireeene(240) | oo | s 1,019,740 | ..o [ v (9,600) | ......vc. (9,600) | ....... 15,858 | 02/01/2023. | 2FE............
ANHEUSER-BUSCH INBEV FINAN 3.65
035242 AP 1 |02/01/26 .. | 03/20/2018.| MORGAN STANLEY.... o [ | 981,790 | e 1,000,000 1,015,654 | ..oovoveivcines | 100(33,864) | ........(33,864) | ...... 23,421 |02/01/2026. | 2FE....
DAIWA SECURITIES AMERICA
036752 AC 7 |ANTHEM INC 3.35 12/01/24... .| 02/26/2018.1INC e | 984,070 | ....... 1,000,000 9 . 999,695 | .....cccoovvvvrenns | v0rnne(15,625) | ........(15,625) | ........ 9,026 | 12/01/2024. | 2FE....
037833 CN 8 |APPLE INC 1.68 02/09/22 veve |+ [ 03/01/2018. | MIZUHO......ccvvurvriricricriieineriens | covrereiesissenerienins | cevneeenns 304,086 | .......... 300,000 0 . 300,000 | ..o | e 4,086 | ........... 4,086 | ... 1,919 |02/09/2022. | 1FE............
037833 CU 2 |APPLE INC 2.85 05/11/24.......ccccovvvrvrenncn. .| 02/02/2018. | GOLDMAN SACHS........ccomrvvmmrines [ e | e 984,330 | ....... 1,000,000 12 . 999,141 | oo | e (14,811)] ........ (14,811) | ....vc... 6,729 | 05/11/2024. | 1FE............
045054 AF 0 |ASHTEAD CAPITAL INC 4.37 08/15/27..... .| 02/21/2018. | EXTERNAL MANAGER TRADES... [ .....cvvvveiiveriniines | v 934,763 | .......... 955,000 | ......... 956,663 | ............. 956,605 | ...vvorirririries | cerrreiinens (V<) N SR (23) . 956,582 | ... | e (21,820) | ........ (21,820) | ....... 21,426 |08/15/2027. [ 3FE............
CCO HOLDINGS LLC/CAP CORP 5.12
1248EP  AZ 6 |02/15/23 .| 01/09/2018. | EXTERNAL MANAGER TRADES... [ ....covvvnerirerineenes | e 818,000 | .......... 800,000 | ......... 738,700 | ..covcvenee 745,019 | oo | s 88 | .o 88 . TA5,107 | oo | s 72,893 | ......... 72,893 | ...... 16,628 | 02/15/2023. | 3FE............
1248EP BD 4 |CCO HOLDINGS LLC 5.75 09/01/23.......... .. 01/09/2018. | EXTERNAL MANAGER TRADES... [ ...covvunriinrirnrinns | e 391,400 | .......... 380,000 | ......... 360,050 | ..cooocrvnecs 360,050 | ..ovvurirrirein | cerreeineieniees | e 0 . 360,050 | ..oovoucrverienes | s 31,350 | oo 31,350 | ......... 7,890 | 09/01/2023. | 3FE............
CCO HOLDINGS LLC/CCO HOLDI 5.12
1248EP BT 9 |05/01/27 .| 02/23/2018. | EXTERNAL MANAGER TRADES... | .....oovvvvinriveiinns | o 1,412,650 | ....... 1,465,000 | ....... 1,457,006 | ....ccovvenee 246,563 | ..o | e L S ISR 126 | o | v 1,457,132 | oo | s (44,482) | ........ (44,482) | ....... 23,898 |05/01/2027. | 3FE............
CNO FINANCIAL GROUP INC 5.25
12621E  AK 9 |05/30/25 .| 01/22/2018. | EXTERNAL MANAGER TRADES... [ .....ccocnnerverrnerines | rrerrnn 396,161 | e 380,000 0 . 379,050 | ..ovouveerirenes | s 17,111 A7 | 2,993 | 05/30/2025. | 3FE....
126307 AF 4 |CSC HOLDINGS LLC 6.75 11/15/21... .. 01/09/2018. | EXTERNAL MANAGER TRADES... [ ....oocenneirnerncrinne | woveerrnenid2,950 | coiinncs 40,000 17 . 37,104 | oo | 005,848 | 5,846 11/15/2021. |4FE....
126650 CX 6 |CVSHEALTH CORP 4.3 03/25/28 .| 03/06/2018. | STIFEL NICOLAUS.........cccovvvvrrreae . 985,940 | ...ccoevvvrivnns | 005,510 | e 5,510 03/25/2028. | 2FE....
STATE STREET GLOBAL
14042E 4K 3 | CAPITAL ONE NA 1.8502/05/18............... .| 01/05/2018. |MARKETSLLC [ | e 500,000 | .......... 500,000 | .......... 501,145 | oo 500,027 [ ..ocvorerercirienes | e (V270 ) [T IR (27) . 500,000 0 | e 1,726 |02/05/2018. | 2FE............
15135B  AH 4 | CENTENE CORPORATION 6.12 02/15/24 | .. | 03/27/2018. | EXTERNAL MANAGER TRADES... | ......cccccocuvvevvnriines | 1eeerreen 457,600 | oo 440,000 | .......... 463,936 ....460,595 (1,111) . 459,484 | ....oovvvievns | e (1,884) | o (1,884) | . 16,769 | 02/15/2024. | 3FE....
156700 AM 8 |CENTURYLINKINC 7.6 09/15/39.............. .| 03/19/2018. | EXTERNAL MANAGER TRADES... 269,313 | .......... 310,000 | .......... 268,925 | .............. 268,925 | ..o | i 195 | s .195 . 269,120 | ..o [ e 192 | v 192 | ....... 12,173 | 09/15/2039. | 4FE............
CHANGE HEALTHCARE HOLDINGS 5.75
15911N  AA 3 |03/01/25 .| 01/04/2018. | EXTERNAL MANAGER TRADES... [ ....covcvverirerineines | woverinnes 257,231 | o 255,000 | .......... 255,000 | ..cooeveneee 255,000 | ..o | eereeienieens I I 1 . 255,001 2,230 2,230 | ... 5,173 | 03/01/2025. | 4FE............
CHARLES RIVER LABORATORIES 5.5
159864 AC 1 |04/01/26 .. 03/29/2018. | EXTERNAL MANAGER TRADES... [ ...ccoovvierierinrinns | e 517,650 | .......... 510,000 | .......... 510,000 | ..ovvonerrerrreirnerienes [ ervreninenieninee | oerrnenienineens | e 0 . 510,000 | ..ovverrrrrerns | e 7,650 | oovernn 7,650 | .o 04/01/2026. | 3FE............
CHENIERE CORPUS CHRISTI HO 5.12
16412X AG 0 |06/30/27 .| 02/22/2018. | EXTERNAL MANAGER TRADES... [ .....covvveiveriniines | v 598,850 | .......... 590,000 | .......... 590,000 | ....cccovven 590,000 | ..ovvvevirriririn | eerrreeierieeniens | e 0 . 590,000 8,850 8,850 23,350 | 06/30/2027. | 3FE............
CHESAPEAKE ENERGY CORPORATION
165167 CV 7 |806/15/27 .| 03/19/2018. | EXTERNAL MANAGER TRADES... [ ....covvvverirerinienes | v 995,363 | ....... 1,045,000 | ....... 1,005,813 | ........... 1,005,813 [ ..o | e 459 | s | e 459 | e | e 1,006,272 [ ..overnverrrinns [ e (10,909)| ........ (10,909) | ........ 22,293 |06/15/2027. | 5FE............
CHURCHILL DOWNS INCORPORAT 4.75
171484 AE 8 |01/15/28 .| 02/20/2018. | EXTERNAL MANAGER TRADES... [ ...ccovvvnerierinrines | e 554,156 | .......... 575,000 | .......... 570,688 | ......coo.... 570,688 | ...voucvvrrerein | cerreriseirneninns | e 0 . 570,688 | ...cooovererererns [ s (16,531) | ........ (16,531) | v.vovvns 4,173 | 01/15/2028. [ 4FE............
172967 LP 4 |CITIGROUP INC 07/24/28............ccccouvenee .. | 03/14/2018. | DEUTSCHE BANK o | e [ e 1,934,860 | ....... 2,000,000 | ....... 2,000,000 | ........... 2,000,000 | ooovvrriieriens | e | e 0 . 2,000,000 | .oooereerirerir | s (65,140) | ........ (65,140) | ....... 47,276 |07/24/2028. | 2FE............
IHEARTCOMMUNICATIONS INC 9
184502 BL 5 |12/15/19 .| 03/28/2018. | EXTERNAL MANAGER TRADES... | ....coovcverinrinrines | worerens 412,100 | .......... 520,000 | .......... 371,150 | oo 378,782 | .o | v LY. A T DO 16,547 . 395,330 | .vvecrierienes | s 16,770 | woevenee 16,770 | .o 12/15/2019. | 6FE............
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COMMERCIAL METALS COMPANY 5.37
201723 AL 7 |07/115/27 .. 01/16/2018. | EXTERNAL MANAGER TRADES... [ .....ccocuverireriiniines | v 311,250 | ... 300,000 | .......... 300,000 | ..coocveren 300,000 | ..ovovvirririinn | cerieriereeiiens | e 0 . 300,000 | ..oveerierirenes | e 11,250 | .oveeee 11,250 | ......... 8,376 | 07/15/2027. | 3FE............
STATE STREET GLOBAL
20826F AE 6 |CONOCOPHILLIPS CO 2.87 11/15/21....... .| 01/22/2018. |MARKETSLLC [ e | v 1,792,053 | ....... 1,750,000 | ....... 1,780,745 | ........... 1,779,751 [ o | v 12,302 [ oo | e 12,302 | oo | s 1,792,053 | ..o [ e (42,053)| ........ (42,053) | ....... 51,416 | 11/15/2021. | 1FE............
20854L  AA 6 | CONSOL MINING CORP 11 11/15/25....... .1 01/12/2018. | EXTERNAL MANAGER TRADES... [ ...ccoovivnriinrinrinns | e 418,275 | .......... 390,000 | .......... 390,000 | ..coocvvnees 390,000 [ ..ovvurrrrirein | cerreeiseineeiees | e 0 . 390,000 | ..ovocrrrcrienes | o 28,275 | ......... 28,275 | ......... 7,627 | 11/15/2025. | 5FE............
210374 AA 2 |CLUBCORP HOLDINGS INC 8.509/15/25 | .. | 01/23/2018. | EXTERNAL MANAGER TRADES... | .....ccccovvivmrirmiines | woveries 491,713 | .......... 505,000 | .......... 494,900 | ..oovvrrnnns A94,756 | oo | e KT I 3 . 494,759 | oo | s (3,047) | .o (3,047) | ....... 17,130 | 09/15/2025. | 5FE............
CRESTWOOD MIDSTREAM PARTNE
226373 AL 2 |6.2504/01/23 .| 03/28/2018. | EXTERNAL MANAGER TRADES... [ .....ccccnnermvrrnirinee | wrrerrnn 496,631 | oovinc 490,000 | .......... 498,575 ....489,811 61 . 489,872 | oo | 8,759 | 6,759 | ....... 13,126 | 04/01/2023. | 4FE....
228187 AA 8 |CROWN AMERICAS LLC 4.7502/01/26.... | .. | 02/26/2018. | EXTERNAL MANAGER TRADES... | ...cccovcvnriirmrirnrinns | evervas 563,588 | .......... 570,000 | .......... 570,000 | ..ovvonrerrerreirerienes [ e | e | s 0 . 570,000 | ..ovrerrererres [ v (6,413) | ..cevnc (6,413) | ......... 2,407 | 02/01/2026. | 4FE............
DS SERVICES OF AMERICA INC 10 STATE STREET GLOBAL
233400 AA 7 |09/01/21 .| 01/30/2018. |MARKETSLLC [ | v 284,550 | ... 271,000 | .......... 272,339 | oo PA(VRSK R RN I 14,011 [ oo | e 14,011 . 284,550 | ..o | e (13,550) | ........ (13,550) | ....... 24,766 |09/01/2021. [ 3FE............
25272K  AK 9 |DIAMOND 1 FIN/DIAMOND 2.........cccovevunee .| 01/31/2018. | EXTERNAL MANAGER TRADES... [ ....covvvnerirmrineenes | e 722,730 | oovonee 660,000 | ......... 725,617 | oo [ o | v [CY6) ) I— (475) . 725,142 (2,412) | .cvvvne (2,412) | coovve 5,160 | 06/15/2026. | 2FE............
DIAMOND 1 FINANCE CORP 5.87
25272K AU 7 |06/15/21 .. 01/03/2018. | EXTERNAL MANAGER TRADES... | ...ccovvvnriinnrirnrinns | i 129,844 | .......... 125,000 | .ovvennee 125,000 | coovvernnns 125,000 | ovooeerriinrins [ e | e 0 . 125,000 | ovoovereririens | i 4844 | ... 4844 | ............ 408 | 06/15/2021. | 3FE............
DIAMOND 1 FINANCE CORP 7.12
25272K AW 3 |06/15/24 .. 01/03/2018. | EXTERNAL MANAGER TRADES... [ .....cocuveriveriniines | e 393,750 | .......... 360,000 | ......... 366,994 | .............. 365,455 | ..o | e (12) [ oo | e (12) . 365,443 | oo | s 28,307 | ......... 28,307 | ..o 1,425 | 06/15/2024. | 3FE............
DR PEPPER SNAPPLE GROUP IN 2.55
26138E AU 3 |09/15/26 .| 01/29/2018. | BARCLAY'S CAPITAL.......ccvvmrvrens [ errvrrvernerierineenes | eoveiinens 459,370 | .......... 500,000 | .......... 468,830 | ... [ e | s ST I .167 . 468,997 | oo | s (9,627) | .ovvvvne (9,627) | ...ovv.. 4,817 |09/15/2026. | 2FE............
KINDER MORGAN ENERGY PARTNE 4.3
28370T AG 4 |05/01/24 .| 03/14/2018. | SOCIETE GENERALE............coccovvet [ onvrrnreineriierinnines | e 504,630 | .......... 500,000 | ......... 520,450 | ....cocvonee B18,766 | ..o | cevrrerienns (YL I— (576) . 518,189 | .oovvvverrerns [ s (13,559) | ........ (13,559) | ......... 8,063 | 05/01/2024. | 2FE............
ENERGY TRANSFER PARTNERS LP
29278N  AA 1 [12/31/49 .. 03/19/2018. | EXTERNAL MANAGER TRADES... [ .....covvveriveriniines | i 478,100 | .......... 500,000 | .......... 484,830 | .....cco.... 484,830 | ... | e [ e 0 . 484,830 | .o | e (6,730) | ..ovvve (6,730) | ....... 10,851 | 01/01/9999. | 3FE............
ENERGY TRANSFER PARTNERS LP
29278N  AB 9 [12/31/49 .| 03/20/2018. | EXTERNAL MANAGER TRADES... [ ....coovcvnerirnririenes | woveiins 475,000 | .......... 500,000 | .......... 484,807 | ....ocvevees 484,807 | ..o | v | e 0 . 484,807 | oo | e (9,807) | .ouvvrne (9,807) | ....... 11,574 | 01/01/9999. | 3FE............
FIDELITY NATIONAL INFORMATI 3.5
31620M  AK 2 |04/15/23 .| 03/14/2018. | BANK OF AMERICA.........covvmerreres [ crnerrseineriierinsines | e 597,958 | .......... 598,000 | .......... 610,271 | oo 608,676 | ...cooovvrrireins | cerrerienes (408) | ..o (408) . 608,268 | .....ovvercerrns | e (10,310) | ........ (10,310) | ......... 8,779 | 04/15/2023. | 2FE............
FREEPORT-MCMORAN COPPER & 5.45
35671D BC 8 |03/15/43 .| 02/05/2018. | EXTERNAL MANAGER TRADES... [ .....covvveiivmriiniines | e 491,269 | .......... 490,000 | .......... 503,475 | .vveverveieierneinens [ v | v () SR IO (3) . 503,472 | .oovvrvrerranns | s (12,203) | ........ (12,203) | ....... 10,534 | 03/15/2043. | 3FE............
35671D BL 8 |FREEPORT-MCMORAN INC 4.55 11/14/24 .. | 01/09/2018. | EXTERNAL MANAGER TRADES... | ....cccviviirinerireninn | cevneenns 395,588 | .......... 385,000 | .......... 223,300 | .ccoocrerene 246,250 | ....ooevieiei | s 353 | e ..353 . 246,604 | ..o | e 148,984 | ....... 148,984 | ......... 2,774 | 11/14/2024. | 3FE............
FRONTIER COMMUNICATIONS CORP
35906A AZ 1 |1109/15/25 .| 01/29/2018. | EXTERNAL MANAGER TRADES... [ ...ccoovvverierineenes | e 562,769 | .......... 755,000 | .......... 554,925 | ...oovvvvnnes 554,925 | ..o | e 605 | ..oovrrrireenne ..605 . 555,530 | .oouvveeerreries | ceriens 7,239 | oo 7,239 | ... 28,094 |09/15/2025. [4FE............
GULFPORT ENERGY CORPORATION 6
402635 AH 9 |10/15/24 .. 03/27/2018. | EXTERNAL MANAGER TRADES... | ......cocovvrvmriinrinns | v 651,531 | .......... 685,000 | ......... 666,613 | ............. 665,688 | ......ccooerieri | i 583 | .583 . 666,271 | ..o | e (14,739) | ........ (14,739) | ....... 18,575 | 10/15/2024. | 4FE............
HALCON RESOURCES CORP 6.75
40537Q AN 0 |02/15/25 ..| 01/03/2018. | EXTERNAL MANAGER TRADES... | .. ..46,200 ..44,000 ..39,600 ..36,502 8 . 36,510 | covvrverrerene | 009,690 | i 9,690 | ......... 1,155 | 02/15/2025. | 5FE....
HILTON WORLDWIDE FINANCE L 4.62
432891 AH 2 |04/01/25 .| 02/13/2018. | EXTERNAL MANAGER TRADES... [ ...ccoovvinerierinrines | e 845750 | .......... 850,000 | .......... 858,234 | ....cccovnne 854,967 | ..o | e (G2 — (128) . 854,839 | ..o | e (9,089) | ...conc (9,089) | ....... 14,633 | 04/01/2025. | 3FE............
HILTON WORLDWIDE FINANCE L 4.87
432891 AK 5 |04/01/27 .| 02/13/2018. | EXTERNAL MANAGER TRADES... 585,000 | .......... 585,000 | ......... 584,946 | ............. 584,954 | ... | e [ i 0 . 584,954 46 46 | ... 10,615 | 04/01/2027. | 3FE............
46647P AM 8 | JPMORGAN CHASE & CO 3.5 01/23/29.... | .. | 01/17/2018. | KEYBANC........cceevummrvmrrieriirenieins | cormeereminnesneiiennen | cevneennd 998,330 | ....... 1,000,000 | ....... 1,000,000 [ .oooverueeeerieerirnnerens | verrerienernenines | e | e | e (V1 TR IR 1,000,000 | ..ooveomvenrrees | e (1,670) | ...cvvvve (1,670) | ..o 01/23/2029. | 1FE............




¥'5030

Statement as of March 31, 2018 of the Blue Care Network of MiChigan

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
F Current Bond
0 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted Exchange Realized Total Gain Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
LSC COMMUNICATIONS INC 8.75
50218P AA 5 |10/15/23 . [ 01/23/2018. | EXTERNAL MANAGER TRADES... | ....vvoiviirineiienins | v 837,125 | .......... 810,000 | ......... 827,700 | .....cccoovue 826,381 | ..o | e (184) | v (184) 826,197 | oo | s 10,928 | ......... 10,928 | ....... 19,568 | 10/15/2023. | 4FE............
539830 BE 8 |LOCKHEED MARTIN CORP 2.9 03/01/25. | .. | 03/14/2018. | BARCLAY'S CAPITAL......ccccvurvmens [ wormrrrmrrrnerirmrineenes | eovervns 431,375 | ... 450,000 | ......... 447947 | oo A4T947 | s | i) (5 I I 61 448,007 | oo | e (16,633)| ........ (16,633) | ......... 7,069 | 03/01/2025. | 2FE............
LOUISVILLE GAS AND ELECTRI 4.65
546676 AV 9 |11/15/43 ..103/28/2018. | SUSQUEHANNAL.........coovvvernrirerns | crverrvrneiverninenens | 001,307,908 | ..o 1,185,000 | .......1,389,116 | .......... 1,383,441 | oo | v (1,215) [ s [ (1,215) [ o | v 1,382,226 11/15/2043.
55336V AG 5 |MPLXLP 4.87 12/01/24... .. | 02/05/2018. | BARCLAY'S CAPITAL .750,000 (662) 799,098 12/01/2024.
58013M EE 0 |MCDONALDS CORP 5.35 03/01/18 v |+ [ 03/0172018. [ MATURITY ....oouririerinrenennnsnines | ceveseineriseninsenenns | 203,314,000 | ... 3,314,000 | .......3,492,094 | ...........3,335,898 | ..o | wrrnen(21,898) | coorrriirinns [ (21,898) 3,314,000 03/01/2018.
MEDCO HEALTH SOLUTIONS INC 7.12
584050 AD 4 |03/15/18 .1 03/15/2018. | MATURITY ..o [ | v 1,000,000 | ....... 1,000,000 | ....... 1,070,670 | .......... 1,011,001 [ oo | s (11,001) | v | e (11,001) [ oo | e 1,000,000 0 | 35,625 | 03/15/2018. | 2FE............
628530 BH 9 |MYLANINC 5.2 04/15/48..........cccovvrrerirns .. | 03/28/2018. | JEFFERIES & CO, 2,996,790 | ....... 3,000,000 | ...... 2,990,460 | c.vouvverrirerirrineiies | e | e | e 0 2,990,460 6,330 6,330 04/15/2048. | 2FE............
NCI BUILDING SYSTEMS INC 8.25 STATE STREET GLOBAL
628852 AH 8 |01/15/23 .102/08/2018. [MARKETSLLC | | e 1,146,830 | ....... 1,080,000 | ....... 1,145,450 | ........... 1,138,656 | ..oocevuererrincns | eeererins (421 R I ([4252)) [N I 1,137,858 | ..cvercererines [ e (57,858)| ........ (57,858) | ..... 117,073 | 01/15/2023. | 3FE............
62912X AC 8 |NGPL PIPECO LLC 7.76 12/15/37............. .| 02/06/2018. | EXTERNAL MANAGER TRADES... [ .....cvvuveiveriniines | e 442613 | .......... 360,000 | .......... 443700 | oo 443700 [ .oovrvreries [ e [P ) I (253) 443,447 (835) (835) | ..o 4,066 |12/15/2037. [ 3FE............
62912X AF 1 |NGPL PIPECO LLC 4.87 08/15/27............. .| 03/12/2018. | EXTERNAL MANAGER TRADES... 269,919 | .......... 270,000 | ......... 270,000 | ..coovvereee 270,000 | ..ovorrirrirenns | cererenireeerinns | e 0 270,000 (81) (81) [ cevvrns 8,153 | 08/15/2027. | 3FE............
NGL ENERGY PARTNERS LP /N 5.12
62913T AE 2 |07/15/19 .| 03/26/2018. | EXTERNAL MANAGER TRADES... 328,550 | .......... 325,000 | .......... 196,625 | ..ovvvvnvene 226,443 | ..o | s 3,656 | .o 3,656 230,099 | ..o | s 98,451 | ......... 98,451 | ......... 9,876 | 07/15/2019. | 4FE............
NGL ENERGY PARTNERS LP /NG 7.5
62913T AJ 1 |11/01/23 . [ 03/26/2018. | EXTERNAL MANAGER TRADES... | ...ovoviireireiiiniins | cevrneenas 421,050 | .......... 420,000 | ......... 423,550 | ..ooocrenes 423487 | .o | s [P220) ) I (220) 423,267 (2,217) | oevvrs 2,217) | c.ooee. 12,863 | 11/01/2023. | 4FE............
NGL ENERGY PARTNERS LP 6.12
62913T AM 4 |03/01/25 . 102/23/2018. | EXTERNAL MANAGER TRADES... 536,113 | oo 555,000 | .......... 520,613 | oo 414,253 | ..o | e 865 | ..o ..865 505,455 | ...overirerirenes | s 30,657 | .cooone 30,657 | ....... 16,598 | 03/01/2025. | 4FE............
64072T AC 9 |CSC HOLDINGS LLC 6.62 10/15/25.......... .| 02/22/2018. | EXTERNAL MANAGER TRADES... [ ...ccovcvnerirerirneenes | e 722,675 | .......... 685,000 | .......... 746,363 (1,577) 736,564 | ..o | e (13,889)| ........ (13,889) | ....... 27,859 |10/15/2025.
664397 AL 0 |EVERSOURCE ENERGY 1.6 01/15/18...... .1 01/15/2018. | MATURITY ..o [ | v 2,000,000 | ....... 2,000,000 | ....... 2,000,020 (1) 2,000,000 0. 16,000 | 01/15/2018.
OLD REPUBLIC INTERNATIONAL 3.87
680223 AK 0 |08/26/26 .| 02/27/2018. | JEFFERIES & CO.....ovvvvvrvrirrines [ e | e 497,735 | .......... 510,000 | .......... 509,077 | coovoevirs 509,182 | ..o | s 13 [ 13 509,195 | ..ocvorververins | e (11,460) | ........ (11,460) | ....... 10,156 | 08/26/2026. | 2FE............
68268N AP 8 | ONEOK PARTNERS LP 4.9 03/15/25........ .. | 02/26/2018. | BARCLAY'S CAPITAL 263,480 | .......... 250,000 | .......... 268,545 | ............. 268,545 | ... | e (<G 1 (363) 268,182 | .o | v (4,702) | ..cvvnc (4,702) | ......... 5,547 | 03/15/2025. | 2FE............
760759 AQ 3 |REPUBLIC SERVICES INC 3.2 03/15/25... | .. | 03/27/2018. | WELLS FARGO.........cccvuvermrerrvinnns [ conrernerieninsineiiiens | vveene 1,460,355 | ....... 1,500,000 | ....... 1,513,140 | ........... 1,512,979 | oo | v (382) | v | e (1<1: 74 IR I 1,512,598 | ..oveevvrrenns [ e (52,243)| ........ (52,243) | ....... 25,867 |03/15/2025. | 2FE............
STATE STREET GLOBAL
762515 AA 2 |RIALTO HOLDINGS LLC 7 12/01/18.......... .| 03/05/2018. |MARKETSLLC [ | e 492,000 | .......... 492,000 | ......... 484,620 | .............. 486,229 | ... | e 941 | e .941 ABTAT0 | oo | e 4,830 | .o 4,830 | oo 8,362 | 12/01/2018. | 4FE............
817609 AB 6 | SERVICEMASTER CO LLC 7.4508/15/27. .. | 03/22/2018. | EXTERNAL MANAGER TRADES... | ..c.ovvenirvnneineirinns | woneerneens 54,024 | ............ 50,000 | .oooonnens 40,000 | .oooorrernens 43148 | i | e 100 | oo ..100 43,249 | ..o [ e 10,775 | oo 10,775 | .cooouee 2,247 | 08/15/2027. | 4FE............
84611W AB 0 |[SPFINCOLLC 6.7507/01/25.................... .| 03/28/2018. | EXTERNAL MANAGER TRADES... | .....covvvmviniiveiinns | oo 1,081,550 | ....... 1,115,000 | ....... 1,047,375 | ........... 1,021,703 [ oo | v 1,682 | e | e 1,682 | oo | v 1,023,385 | ..o [ v 58,165 | ......... 58,165 | ....... 56,263 | 07/01/2025. | 5FE............
SPRINT SPECTRUM CO LLC 3.36
85208N AA 8 |09/20/21 . [01/10/2018. [ CITIGROUP........oevevrririrerirnceins | eevreriserinerinesineens | cvvees 1,413,281 | ....... 1,406,250 | ....... 1,409,758 | ........... 1,408,825 | ...ooovvervienns | cverrerireens (L1S) ) TSRO IR (1) ] TS IO 1,408,805 | ....coouveeiries | e 4476 | ........... 4476 | ... 2,888 | 09/20/2021. | 2FE............
STARBUCKS CORPORATION 2.2
855244 AL 3 |11/22/20 . [03/26/2018. | BNP PARIBAS........cooeveeerreinneines | cermeirneeissisersienins | cevneennd 986,780 | ....... 1,000,000 | .......... 999,190 | .oovvvvrvnee 999,218 | ..o | i (K I I 63 999,282 | ..o | e (12,502) | ........ (12,502) | ......... 7,700 | 11/22/2020. | 1FE............
STATE STREET CORPORATION 4.95
857477 AF 0 |03/15/18 . 103/15/2018. | MATURITY ...coirrinineiinninniiiens | eevrenisniineiiinsinenns | evvens 3,346,000 | ....... 3,346,000 | ....... 3,457,469 | .......... 3,367,327 | oo | e (21,327) | covvoreveeienis | e (21,327) 3,346,000 0 82,914 | 03/15/2018. | 1FE............
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STATE STREET GLOBAL
87264A AH 8 |T-MOBILE USA INC 6.12 01/15/22............ .| 01/16/2018. |MARKETSLLC [ | v 221,585 | .......... 215,000 | .......... 207,475 | .cooovvvenee 207,475 | oo | v | e 0 . 207,475 | .o | s 7,525 | oo 7,525 | ... 13,170 | 01/15/2022. | 3FE............
TARGA RESOURCES PARTNERS L 5.25
87612B AM 4 |05/01/23 ..| 01/18/2018. | EXTERNAL MANAGER TRADES... 522,750 | .coonee. 510,000 | .......... 444325 | ......coonn 457,518 | oo | e 302 | ..302 . 457,820 | oo | e 64,930 | ......... 64,930 | ......... 5,667 | 05/01/2023. | 3FE............
TARGA RESOURCES PARTNERS L 4.25
87612B AP 7 |11/15/23 .1 01/19/2018. | EXTERNAL MANAGER TRADES... [ ...ccovcvnriinniirnrines | e 248438 | ... 250,000 | .......... 192,500 | covvvernnns 203,826 | ...cooceieeieins | e K4 .37 . 204,197 | oo | s 44241 | ... 44,241 | ....... 2,007 | 11/15/2023. | 3FE............
TARGA RESOURCES PARTNERS L 4.12
87612B AR 3 |11/15/19 .| 01/17/2018. | EXTERNAL MANAGER TRADES... [ .....cvvvverivmriniines | e 418,631 | .......... 415,000 | .......... 344,450 | ............. 358,879 | .o | s 393 | ..393 . 359,272 | oo | s 59,359 | ......... 59,359 | ......... 3,043 | 11/15/2019. | 3FE............
TENET HEALTHCARE CORPORATI 8.12
88033G CE 8 |04/01/22 .| 03/29/2018. | EXTERNAL MANAGER TRADES... [ .....ccoconermerirnerines | wrrerrnr568,163 | oevone 545,000 | .......... 564,813 (421) . 564,391 | ..o [ e 37T | 3,771 04/01/2022. | 5FE....
TENNESSEE MERGER SUB INC 6.37
88047P AA 2 |02/01/25 .| 03/06/2018. | EXTERNAL MANAGER TRADES... [ ...coovvvnerinrinrines | e 682,644 | ... 760,000 | ......... 678,300 | .....ccoonee 678,300 | ...coovvrrerreris | e 1,575 | e 1,575 . 679,875 | ..o | cereens 2,768 | .o 2,768 | ....... 29,179 |02/01/2025. | 5FE............
UNION PACIFIC CORPORATION 3.6
907818 EQ 7 |09/15/37 .1 01/16/2018. | MORGAN STANLEY........ccoorirerrvns [ ernirinriveriveriininnes | v 511,920 | .......... 500,000 | ......... 499,505 | ......co.... 499,509 | ... | s I I 1 . 499,510 | evooevervevinis | v 12410 | oo 12,410 | ......... 5,950 | 09/15/2037. | 1FE............
UNITED RENTALS (NORTH AMERI 5.5
911365 BF 0 |05/15/27 .. | 02/26/2018. | EXTERNAL MANAGER TRADES... [ ....covvvnerirerineenes | woreivrs 307,770 | cooeeee 300,000 | .......... 298,500 | ....ocvereee 298,500 [ ...vvrrirririnnn | verrerirneereniens | e 0 . 298,500 | ..o | e 9,270 | .ovverres 9,270 | ......... 8,846 | 05/15/2027. | 3FE............
UNITED RENTALS (NORTH AMER 4.87
911365 BG 8 |01/15/28 .| 02/22/2018. | EXTERNAL MANAGER TRADES... | ....oovevivinniineiiinns | rvenne 1,200,246 | ....... 1,225,000 | ....... 1,225,000 | ........... 1,225,000 [ .oooveveerrrinees | cererneriennineines [ e | e (V1 U R 1,225,000 [ ..overeverivrinns [ e (24,754)| ........ (24,754) | ....... 29,765 |01/15/2028. | 3FE............
91159H HK 9 |US BANCORP 3.6 09/11/24..........ccccevvrunee .. 03/08/2018. | US BANK.......ooevirrirririeinrinirienes [ ererereeienineiineiiinns | oveene 1,008,180 | ....... 1,000,000 | ....... 1,034,320 | ........... 1,025,180 | ..oovvourvenrieens | e (L2 ) T I ((GTL)) [N 1,024,506 | ...oovvverrienns [ e (16,326) | ........ (16,326) | ....... 18,100 | 09/11/2024. | 1FE............
VERIZON COMMUNICATIONS INC 4.75
92343V BE 3 |11/01/41 .| 01/16/2018.| SOCIETE GENERALE...........ccoovvves [ ovrerrerririnernciiens | vvenne 1,540,140 | ....... 1,500,000 | ....... 1,472,220 | ........... 1,472,918 [ oo | e 29 | e [ e 29 | e [ s TAT2,947 | i [ e 67,193 | ........ 67,193 | ....... 15,240 | 11/01/2041. | 2FE............
VERIZON COMMUNICATIONS INC 3.5
92343V CR 3 |11/01/24 .. | 02/08/2018. | DEUTSCHE BANK o | e [ e 1,248,688 | ....... 1,250,000 | ....... 1,255,963 | ........... 1,255,523 [ .oocvorrvineiiinnes | ceevreeineens (85) [ oovernerrriene | e ((C15) ) TR IV 1,255,438 | ..ooveoveerriens [ v (6,750) | ...cvvnv (6,750) | ....... 12,274 | 11/01/2024. | 2FE............
VERIZON COMMUNICATIONS INC 2.94
92343V DQ 4 |03/15/22 .1 03/21/2018. | VARIOUS.......ccoomriririiriirinninens [ ovreveninninsiseiiinns | vveene 2,873,993 | ....... 2,900,000 | ....... 2,901,310 | .cocveree 1,415,108 | .ovvvvvrecrinns [ v [(310) ) —— (610) . 2,899,288 | ...cocvverieri | s (25,295)| ........ (25,295) | ....... 42,922 |03/15/2022. | 2FE............
VERIZON COMMUNICATIONS INC 3.37
92343V EN 0 |02/15/25 .. | 02/26/2018.| BARCLAY'S CAPITAL.......cccmvrvrmnns [ rmrermemrveiserneriinns | vvenne 1,226,300 | ....... 1,250,000 | ....... 1,226,325 [ ..oveoeeeeieeeineeiinns | ceveeeineeiisnins | e 136 | oo | s 136 | v | s 1,226,461 | ..ovovceveenns [ v R - (161)] ....... 22,507 |02/15/2025. | 2FE............
WALGREENS BOOTS ALLIANCE IN 3.8
931427 AH 1 |11/18/24 .1 02/02/2018. | BNP PARIBAS..........ccomrrimirierienes [ v | coveeians 505,395 | .......... 500,000 | ......... 510,897 | coovovcrvnnes 510,897 | .o | e QL)) — (148) . 510,749 | oo | e (5,354) | .ovevncs (5,354) | coovncr 4,117 | 11/18/2024. | 2FE............
WAVE HOLDCO LLC / WAVE HOL 8.25 STATE STREET GLOBAL
94353K AA 9 |07/15/19 .| 01/26/2018. |MARKETS LLC [ | v 961,901 | .......... 961,901 | .......... 962,492 | oo 959,192 [ .oovvevieriieis | cerverieeiseniens | e 0 . 959,192 | .ovvrvervvinnes | v 2,709 | oo 2,709 | ....... 42,324 | 07/15/2019. [ 5FE............
STATE STREET GLOBAL
966387 AG 7 |WHITING PETROLEUM CORP 503/15/19 |..| 01/26/2018. [MARKETSLLC | | v 61,786 | ...coovvee. 60,000 | ...coonnees 41,400 | .o 51,167 | oo | e 10,618 [ .o | e 10,618 . 61,786 | ..oovercvevrrnes [ v (1,786) | ..ovvvee (1,786) | ......... 2,877 | 03/15/2019. | 4FE............
97381W AU 8 |WINDSTREAM CORP 7.5 04/01/23........... .| 02/23/2018. | EXTERNAL MANAGER TRADES... [ ...ccovvvnerierinrinns | e 164,738 | .......... 230,000 | .......... 158,150 | coovvvernens 153,213 | oo [ e TAT1 | 1,471 . 154,684 | ....ovvovrrrcrns | s 10,053 | ......... 10,053 | ......... 6,996 | 04/01/2023. | 4FE............
CANADIAN NATIONAL RAILWAY 3.65
136375 CP 5 |02/03/48 .1 02/13/2018. | WELLS FARGO........cvorvenrireriiens [ v | v 958,770 | ....... 1,000,000 | .......... 989,740 | ..o [ e | e 5 | oo 5 . 989,745 | ... | e (30,975)| ........ (30,975) | ...ouvnn 913 [02/03/2048. [ 1FE............
CLEARWATER SEAFOODS INC 6.87
18538U AC 0 |05/01/25 .| 03/08/2018. | EXTERNAL MANAGER TRADES... [ ....coovvvnerierinienes | woverins 409,588 | ......... 420,000 | ......... 420,000 | ....ocverees 420,000 [ ..ovorerirrirennn | v | e 0 . 420,000 | oo | e (10,413)] ........ (10,413) | ......... 9,942 | 05/01/2025. | 4FE............
349553 AM 9 |FORTIS INC 3.05 10/04/26...........ooccorrenne .| 03/28/2018. | JEFFERIES & CO. 924,030 | ....... 1,000,000 | .......... 965,000 | ....ocovnev 965,000 | ...voocrirrieinn | e 898 | .o ..898 . 965,898 | ..o | e (41,868)] ........ (41,868) | ....... 15,105 | 10/04/2026. | 2FE............
GATEWAY CASINOS AND ENTERT 8.25
36760B AE 9 |03/01/24 .| 03/28/2018. | EXTERNAL MANAGER TRADES... [ .....ccocoverirerirninines | v 742,750 | ......... 700,000 | ......... 707,000 | ....cocvoreee 706,364 | ..o | e (V222 - (248) . 706,116 | ..o | s 36,634 | ......... 36,634 | ... 47,504 |03/01/2024. | 5FE............
VALEANT PHARMACEUTICALS INTER 7
91911K  AK 8 |03/15/24 .. | 03/12/2018. | EXTERNAL MANAGER TRADES... 820,950 | ......... 780,000 | ......... 802,750 | ..coovrerees 800,760 | ..o | cerrerienes 1)) (883) . 799,877 | vvoeverirenes | o 21,073 | ......... 21,073 | ....... 27,148 | 03/15/2024. | 3FE............
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03938L AP 9 |ARCELORMITTAL 7.25 10/15/39............... C|02/02/2018. | EXTERNAL MANAGER TRADES... | ....ocvvmrvvirvirirnnns | e 736,556 | .......... 565,000 | .......... 555,538 | ...ococveres 555,569 | ... | e (9,886) | ..oovererereene (9,886) . 545,682 | ...coovvevriinns | 190,874 | ....... 190,874 | ....... 11,654 | 10/15/2039. | 3FE............
03938L AS 3 |ARCELORMITTAL 7 03/01/41........covvverenne C|02/01/2018. | EXTERNAL MANAGER TRADES... | ....ovvverereeririnens | ceverenns 221,000 | .......... 170,000 | .ovvvenee 196,772 | covvverene 196,593 | ..ooouvvvvrrrerns [ i [GIR71) | (5,326) . 191,266 | oo | s 29,734 | ........ 29,734 | ......... 5,091 | 03/01/2041.| 3FE............
458204 AP 9 |INTELSAT LUXEMBOURG SA..........ccccc.. D| 01/09/2018. | EXTERNAL MANAGER TRADES... [ ...ccovcunriinniinrines | woveiinnes 264,325 | .......... 545,000 | .......... 293619 | .o 293,619 | .o | s 1467 [ 1,167 . 294,786 | ..cvorrecinns | e (30,461)| ........ (30,461) | ......... 4,693 |06/01/2021. | 6FE............
INTELSAT JACKSON HOLDINGS S 7.5
45824T AG 0 |04/01/21 C|01/09/2018. | EXTERNAL MANAGER TRADES... | ....cocovmrvnivrinirnnns | cevvirenns 351,975 | .......... 390,000 | .......... 356,850 | .....ccoouu 356,850 | ..ovvocvirrinins | e 239 | .239 . 357,089 | .oervriieirenns | i (5,114) | ovvvne (5,114) | ccoovve 8,125 | 04/01/2021. | 5FE............
45824T AY 1 |INTELSAT SA 9.75 07/01/25... .|C|01/10/2018. | EXTERNAL MANAGER TRADES... | .....ccocovmerrmrrinerines | v00errer 342,900 | coovceee 360,000 | .......... 345,600 ....345,600 0 . 345,600 | ....cocorvrrnens | verrnnr(2,700) | .o n(2,700) | .. 18,233 | 07/01/2025. | 5FE....
LLOYDS BANKING GROUP PLC 6.41
539439 AC 3 |12/31/49 C|02/15/2018. | EXTERNAL MANAGER TRADES... | ....ovvverirnerinrinnens | cerireens 162,400 | .ccveneee 140,000 | ..covvnnee 158,900 | cooovvernvcne 158,900 | vvvueerrreerins [ e | cevveeieeeienns 0 . 158,900 | .vvouveruerreens | v 3,500 | .o 3,500 | ......... 3,467 | 01/01/9999. | 3FE............
LLOYDS BANKING GROUP PLC 6.65
539439 AF 6 |12/31/49 C|02/14/2018. | EXTERNAL MANAGER TRADES... | ....ovvvmrvniririnnis | e 421,200 | .......... 360,000 | .......... 413,100 | ..ooocrerens A13,100 | oo | e | e 0 . 413,100 | oo | e 8,100 | .o 8,100 | .ccovuues 5,658 | 01/01/9999. | 3FE............
LLOYDS BANKING GROUP PLC 4.34
53944Y AE 3 |01/09/48 C|01/09/2018. | SUSQUEHANNA..........covvvrrercrinns 986,450 | ....... 1,000,000 | ....... 1,000,000 [ .oooveruemmereeerrrnnenens | vevrerseeenneniens [ evereneenesinnnes | eeenneenesinnns | eeeneeseinnn (V1 TR 1,000,000 | ..overnvermvrines [ e (13,550) | ........ (13,550) | ..oovvenes 241 | 01/09/2048. | 2FE............
NOBLE HOLDING INTERNATIONA 7.75
65504L AP 2 |01/15/24 C|03/27/2018. | VARIOUS........ 269,600 | .......... 285,000 | .......... 22479 | ..o 195,620 | .ovvovercirneiees [ e 1,552 | oo 1,552 . 197172 | oo | e 72,428 | ... 72,428 | ...... 14,023 | 01/15/2024. | 5FE............
NOBLE HOLDING INTERNATIONA 7.87
65504L AQ 0 |02/01/26 C | 02/05/2018. | EXTERNAL MANAGER TRADES... | ....cccovmrvmivririrnnns | ceviienns 366,950 | .......... 365,000 | .......... 365,000 | ..o [ e | e | s 0 . 365,000 | ..o | s 1,950 | oo 1,950 | .o 516 |02/01/2026. | 4FE............
RIO TINTO FINANCE (USA) LT 3.75
767201 AS 5 |06/15/25 C|02/26/2018. | ROYAL BANK OF CANADA........c.. | covverereereneeiirinnns | ceveienns 765,285 | .......... 750,000 | ......... 784,973 | oo T81TTY | e | e (720 ) - (627) . 781,152 | oo | e (15,867)| ........ (15,867) | ......... 5,703 | 06/15/2025. | 1FE............
87927V AV 0 |TELECOM ITALIA CAPITAL......coconirrrrenne C|02/07/2018. | EXTERNAL MANAGER TRADES... | ....ovvverineernirinnens | cerernenns 611,675 | ......... 475,000 | .......... 606,363 | ......c...... 602,363 | ..o | e (P23 ) - (263) . 602,100 | ..ocvocrererirnens | cereens 9,575 | ovverns 9,575 | ... 5,386 | 06/04/2038. | 3FE............
TYCO ELECTRONICS GROUP SA 3.45
902133 AR 8 |08/01/24 C|02/27/2018. [ MORGAN STANLEY........covvumrrenns | corrrrineiiveriinriienns | cvvns 1,008,100 | ....... 1,000,000 | ....... 1,035,420 | .......... 1,033,451 | ..o | e (10 S I (804) [ e | e 1,032,646 | ...ocovrrevirinns | s (24,546) | ........ (24,546) | ........ 20,125 | 08/01/2024. | 1FE............
9226AP  AA 3 | VENATOR FINANCE S A RL 5.75 07/15/25| C | 03/12/2018. | EXTERNAL MANAGER TRADES... | .....ccocomerirmrrnienes | wovervns 345,576 | .......... 340,000 | .......... 341,875 | oo 341,758 | oo | e ((1) ) [T IR (56) . 341,702 3,874 3,874 | ... 13,033 | 07/15/2025. | 4FE............
VIRGIN MEDIA SECURED FINANC 5.5
92769X AJ 4 |01/15/25 C | 02/22/2018. | EXTERNAL MANAGER TRADES... 226,125 | .......... 225,000 | .......... 218,250 | .cooovcvenee 218,250 [ ..ocvvnceirriiein | eerreeineienines | e 0 . 218,250 | ..o | e 7875 | oo 7,875 | ..en. 7,597 | 01/15/2025. | 3FE............
VIRGIN MEDIA SECURED FINAN 5.25
92769X AL 9 |01/15/26 C|02/26/2018. | EXTERNAL MANAGER TRADES... | ....cccovmrvvevvinirnnis | e 771,19 | ... 785,000 | .......... 794813 | oo 794,813 | oo | v (VLSS - (299) . 794513 | s | e (23,320)| ........ (23,320) | ....... 25,491 | 01/15/2026. | 3FE............
VIRGIN MEDIA SECURED FINANC 5.5
92769X AM 7 |08/15/26 C|02/22/2018. | EXTERNAL MANAGER TRADES... | ....covvvvrvneririnens | cevvienns 331,231 | o 335,000 | .......... 341,700 | ..covcreree 341,700 | .o | e [GLS) ) - (116) . 341,584 | .o | e (10,353)| ........ (10,353) | ......... 9,775 | 08/15/2026. | 3FE............
961214 DF 7 |WESTPAC BANKING CORP 4.32 11/23/31| C| 03/14/2018. | DEUTSCHE BANK o | | 498,755 | .......... 500,000 | .......... 500,000 | .oooovrennns 500,000 [ ..ovoerinninens | cerreneseiserinns | e 0 . 500,000 | ..ovrovrisirnns [ o (1,245) | .ovvvne (1,245) | .....oc 6,783 | 11/23/2031.| 2FE............
3899999. Total - Bonds - Industrial and MISCEIANEOUS...........curiiiiiiiiiiiis ot sensenesns | ovees 89,609,493 | ... 89,833,151 | ..... 89,510,667 | ......... 73,034,906 ...(14,448) 0 89,146,224 0 ... 332,454 | ... 332,454 | ..1,754,267 XXX XXX
8399997. Total - Bonds - Part 4. ....280,790,425 |....280,090,733 | ....284,196,581 .240,145,311 ..(53,644) 53,644) | . .......283,527,916 .(2,868,308) | ...(2,868,308) | ..3,169,732 XXX XXX
8399999. Total - Bonds ....280,790,425 |....280,090,733 | ....284,196,581 | ....... 240,145,311 ..(53,644) ] ... | i 283,527,916 .(2,868,308) | ...(2,868,308) | ..3,169,732 XXX XXX
C Stocks - Industrial and Miscellaneou
00751Y 10 6 |ADVANCE AUTO PARTSINC......ccoovvvrnens | o0 03/26/2018. | EXTERNAL MANAGER TRADES... | ............. 590.000 | ...coouee. 67,380 XXX | s 84,328 | ..ooeveieeierineines | e [ e | e 0 . 64,328 | ..oooereiens | e 3,052 | oo 3,052 | oo XXX [
00912X 30 2 |AIRLEASE CORP CLASSA.......ccoocommrrnurer | o 02/20/2018. | EXTERNAL MANAGER TRADES... | .......... 5,100.000 | .......... 234,246 XXX | 234,243 | oo | e | |, 0 . 234,243 3 3 XXX [
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013872 10 6 |ALCOACORP........ccoovvviirriiirriiinriiinnienas .| 03/26/2018. | EXTERNAL MANAGER TRADES... | .......... 3,430.000 | .......... 157,037 XXX ] 166,527 | oo | e | s | e 0 166,527 | ..ovooeeccis | s (9,490) | .......... (9,490) | ..o XXX [
018802 10 8 |ALLIANT ENERGY CORP........cccocovmurrun .. | 02/26/2018. | EXTERNAL MANAGER TRADES... | .......... 1,300.000 | ............ 51,004 XXX ] s 49,556 | ... [ e [ e [ s 0 49,556 | ...ovveceieens [ e 1,448 | .......... 1,448 | o XXX (IS
023608 10 2 |AMEREN CORP.......cccovvvvimririirriirirniis .. | 02/26/2018. | EXTERNAL MANAGER TRADES... | .......... 3,000.000 | .......... 166,871 XXX | 164,070 | oo | s | eeeesiereiieneies | e 0 164,070 | ovveoieeies | e 2,801 | oo 2,801 [ XXX [
03073E 10 5 |AMERISOURCEBERGEN CORP............... .. | 03/26/2018. | EXTERNAL MANAGER TRADES... | .....cocouc.. 370.000 | ..ccoennee 30,880 XXX | 35,672 | o | e | e | e 0 35,672 | oo | e (4,792) | .ovevee. (A7) | E— 141 XXX IR
03349M 10 5 |ANDEAVOR .| 03/19/2018. | EXTERNAL MANAGER TRADES... ....100.000 XXX ....9,862 0 9,862 (3) 3] XXX
03965L 10 0 |ARCONIC INC......cocoorrrirrrireriireciirenenes .| 03/26/2018. | EXTERNAL MANAGER TRADES... | .......... 3,500.000 | ........c... 80,157 XXX | 89,215 | oo | cereviereiennii | e | e 0 89,215 | .. [ (9,058) | .......... (9,058) | ..o XXX [
053484 10 1 |AVALONBAY COMMUNITIES REIT INC... | .. | 03/19/2018. | EXTERNAL MANAGER TRADES... | ............. 350.000 | ............ 56,331 XXX ] 55,626 | ...oorvveriiiniiiinins | e | e | e 0 55,626 | ...coovveinrii | e 706 | oo 706 | ..o XXX [
05722G 10 0 |BAKERHUGHES CLASSA........ccccoouvvunnae .. | 02/20/2018. | EXTERNAL MANAGER TRADES... | .......... 1,000.000 | ............ 26,544 XXX | 26,430 | oo | e | e | s 0 26,430 | ..o | e M4 | s M4 | XXX (IS
09061G 10 1 |BIOMARIN PHARMACEUTICAL INC......... .. | 02/26/2018. | EXTERNAL MANAGER TRADES... | .......... 1,510.000 | .......... 127,773 XXX | 127,871 | oo | e | eresieeeiieneies | e 0 127,671 | oo | e 103 | s 103 | XXX [
12504L 10 9 |CBRE GROUP INC CLASS A.......c.cccuvenee ..102/20/2018. | EXTERNAL MANAGER TRADES... | .....coc.u... 580.000 | ..ccoevnee 26,134 XXX | 26,129 | o | e [ | 0 26,129 5 5 XXX IR
125896 10 0 |CMSENERGY CORP.........cccoooovmmririrrri .. | 03/05/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 | oo 4,282 XXX ] s 4,291 | o | e | e | s 0 4,291 9) () 1 36 XXX [
14149Y 10 8 |CARDINAL HEALTHINC.......ccooovvimmrrinns .. | 03/26/2018. | EXTERNAL MANAGER TRADES... | .......... 7,800.000 | .......... 487,108 XXX | s 525,330 | ..ooveerrriieniiieneiins [ cevereiieneiens [ e | e 0 525,330 | .coooorrrierrii | o (38,222) | ........ (38,222) | ..ooveorris XXX Lo
143130 10 2 [CARMAXINC......cooviirirrreireririsrierienns ..103/19/2018. | EXTERNAL MANAGER TRADES... | .....ccocouc.. 100.000 | ..coovernee 6,281 XXX | 6,379 | v [ | e [ e 0 6,379 (98) (98) XXX IR
15189T 10 7 |CENTERPOINT ENERGY INC.................. .| 03/12/2018. | EXTERNAL MANAGER TRADES... | .......... 2,030.000 | ...ccceeen. 55,458 XXX 53,186 | covooeeeerceiienerienens | cererierenienniis | cerevieeeienenns | e 0 53,186 2,272 2,272 XXX (IS
163851 10 8 |CHEMOURS.......ccooooimriiirriireriireceireceeens .| 03/26/2018. | EXTERNAL MANAGER TRADES... | ............. 950.000 | ...ooveve 45,039 XXX | 46,569 | ... [ e [ e [ s 0 46,569 | ....oooeviiens [ (1,530) | ..occcne (1,530) | oo XXX [
205887 10 2 |CONAGRABRANDS INC......c.cocvvrrmrrrrnnes ..103/12/2018. | EXTERNAL MANAGER TRADES... | .......... 2,200.000 | ....ccooue 81,724 XXX | 78,210 | oo | eeereireinneniens [ e | e 0 78,210 | oo | e 3,514 | ... 3,514 | e XXX IR
229663 10 9 |CUBESMART REIT......cccoccommiivmmiiiinii .. | 02/26/2018. | EXTERNAL MANAGER TRADES... | .......... 1,180.000 | ............ 30,911 XXX | 30,751 [ oo | e | v | e 0 30,751 | oo | s 160 | oo 160 [ .o XXX [
233331 10 7 |DTEENERGY.....ccoooimiiiiiiinciricniiienes | 03/05/2018. | EXTERNAL MANAGER TRADES... | ............. 400.000 | ............ 40,772 XXX | 40,496 | ... [ e [ e [ s 0 40,496 276 276 XXX [
23918K 10 8 |DAVITAINC . | 03/26/2018. | EXTERNAL MANAGER TRADES... | ............. 640.000 | ............ 41,600 XXX | s AT846 | oo | cereeeerieriennns | e | e 0 47,846 | .o | e (6,246) | .......... ((CVZ15) 1 XXX IR
25179M 10 3 |DEVON ENERGY CORP. .| 03/19/2018. | EXTERNAL MANAGER TRADES... .7,680.000 | .......... 246,131 XXX ] 273,178 0 273,178 XXX
25278X 10 9 |DIAMONDBACK ENERGY INC.................. .. 1 02/120/2018. | EXTERNAL MANAGER TRADES... | ............. 210.000 | ........c... 26,108 XXX | 25,796 | covooveireiiereiienens | cereviereiieneiis | cereeienesieneins | e 0 25,796 311 311 XXX Lo
253868 10 3 |DIGITAL REALTY TRUST REIT INC TRUS] .. | 02/26/2018. | EXTERNAL MANAGER TRADES... | .....cc...... 100.000 | .ovvveenee 10,242 XXX | 10,528 | .ooovcvriereineiens [ e | e | v 0 10,528 (286) (286) XXX IR
257559 20 3 [DOMTAR CORP........ccoooimmmiiirniiiiniinnnens .| 02/26/2018. | EXTERNAL MANAGER TRADES... | ......... 1,600.000 | ............ 71,531 XXX ] TOAB4 | oo | v | v | e 0 70,464 | ...coovvvviiries | s 1,067 | .o 1,067 | .o XXX [
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26884U 10 9 |EPRPROPERTIES REIT......cccovvvvrimrirns .| 03/05/2018. | EXTERNAL MANAGER TRADES... | ............. 870.000 | ....coovue 48,493 XXX | 48,981 | oo | e | e | e 0 48,981 [ .o [ s (488) | oo (488) | .vvovvvriiinne XXX [
281020 10 7 |EDISON INTERNATIONAL........ccovirrerennns .1 03/12/2018. | EXTERNAL MANAGER TRADES... | .......... 4,600.000 | .......... 275,473 XXX | 272,550 | ..o [ e | e | e 0 272,550 2,923 2,923 XXX [
29364G 10 3 |ENTERGY CORP.......cocvvmrirnrirreieiiniis . | 02/26/2018. | EXTERNAL MANAGER TRADES... | ............. 600.000 | ....cvvnc 46,461 XXX | s A4.394 | s | s | e | s 0 44,394 | .o | s 2,067 | oo 2,067 | .o XXX [
302445 10 1 |FLIR SYSTEMS INC.....c.ccovvvivenivirriniiines .1 03/19/2018. | EXTERNAL MANAGER TRADES... | .......... 1,680.000 | ............ 83,322 XXX | 82,454 | oo e [ | e 0 82,454 868 868 | ... 192 XXX [
316773 10 0 |FIFTH THIRD BANCORP........ccccovurvrurirs .1 03/19/2018. | EXTERNAL MANAGER TRADES... | ............. 970.000 | ...ovvvrnee 32,669 XXX | s 32,262 | oo | e | e | e 0 32,262 | oo | s 406 | ..o 406 | ..o XXX [
343412 10 2 |FLUOR CORP.......cevvviririreirsriseieris . 1 02/20/2018. | EXTERNAL MANAGER TRADES... | ............. 900.000 | ..oovvvne 52,143 XXX | s B1,842 | oo | eeereriissinens | e | ceriesienienes 0 51,642 501 501 XXX [
344849 10 4 |FOOT LOCKER INC.......cocovvrreriveriririrenes .| 03/26/2018. | EXTERNAL MANAGER TRADES... | .......... 1,990.000 | ....ocveves 86,882 XXX | 96,694 | ...oovverierierinniies | e [ s | e 0 96,694 | ..ot [ v (9,812) | ..ovvne (9,812) [ oo XXX [
36467W 10 9 | GAMESTOP CORP CLASSA.......cocomvvrnnee .. | 02/20/2018. | EXTERNAL MANAGER TRADES... | .......... 6,300.000 | .......... 100,618 XXX | 102,249 | ovooeeercrieerineeis [ et | v | e 0 102,249 | ooooece | s (1,631) | ovvvrne (1,631) [ oo XXX [
402635 30 4 |GULFPORT ENERGY CORP..........ccocooune ..| 03/12/2018. | EXTERNAL MANAGER TRADES... | .......... 5,230.000 | ..oovvnne 52,430 XXX | s A4612 | s | e | e | s 0 4612 | s | s 7,818 | oo 7,818 | oo, XXX [
427866 10 8 |HERSHEY FOODS........coconvrimrrirrireris . 103/19/2018. | EXTERNAL MANAGER TRADES... 2,000.000 202,009 XXX | 198,080 | .vvveereienrireiireeiin [ e | vevienisseisensinns | e 0 198,060 | ...oovvvvrevrerine | creeerns 3,949 | .......... 3,949 | ... 1,312 XXX [
431284 10 8 |HIGHWOODS PROPERTIES REIT INC.... |.. | 02/20/2018. | EXTERNAL MANAGER TRADES... | ............. 510.000 | ...coooee.. 22,245 XXX | 21,838 | oo | e | e | e 0 21,838 | oo | s 407 | oo 407 [ XXX [
44106M 10 2 |HOSPITALITY PROPERTIES TRUST REIT| .. | 02/20/2018. | EXTERNAL MANAGER TRADES... | .......... 1,490.000 | .....ccoeouu 40,343 XXX | 0,275 | i [ e | cevienineineninns | e 0 40,275 68 68 XXX [
464287 20 0 |ISHARES CORE S&P ETF .. 01/03/2018. | MORGAN STANLEY DW......ccccouver | vovr 73,509.000 | ..... 20,000,521 XXX ..(3,827,765) OO [ (3,827,765) | ..o | i 15,935,129 | oo .4,085,392 |..... 4,065,392 XXX
464287 50 7 |ISHARES CORE S&P MID-CAP ETF.. . 102/09/2018. [ VARIOUS........oovvvvrrrnerieerceisrins | aeeens 436,034.000 | ..... 80,741,989 XXX (14,646,334) .| ....(14,646,334) 68,104,199 12,637,790 |...12,637,790 XXX
466313 10 3 |JABILINC .1 03/12/2018. | EXTERNAL MANAGER TRADES... | .......... 9,200.000 | .......... 257,043 XXX | 240,488 | .....ovieeieiseieeis [ e | | e 0 240,488 | .....oovvverreris | s 16,555 | ..ovone. 16,555 | .ovvvrverrrinns XXX [
500255 10 4 |KOHLS CORP.....cccovmrumrririrericrirerereens .1 03/19/2018. | EXTERNAL MANAGER TRADES... | .....ccccoeu. 100.000 | cooovverecne 6,277 XXX | B,458 | oo [ e | e | e 0 6,458 | ..o [ e (181) ] vovvrrerns (181) | oo 61 XXX [
501797 10 4 |LBRANDSINC.....cocoormiemmrrrrrrrerierirerirneens . | 03/26/2018. | EXTERNAL MANAGER TRADES... | .......... 6,127.000 | .......... 240,401 XXX | s 305,615 | .oocvvuerrerireirerienns [ ervverenienines | eenrnenenineis | s 0 305,615 | .oocververeernns | e (65,213)] ........ (65,213) | ......... 3,676 XXX [
502413 10 7 |L3 TECHNOLOGIES INC.......ccocoonerrrrirnnns .1 03/12/2018. | EXTERNAL MANAGER TRADES... | ..ccccovevene 100.000 | coovverece 20,300 XXX | 20,907 | oo | e | e | e 0 20,901 | oo [ i (10D} I ({10 D) I 80 XXX [
521865 20 4 |LEAR CORP......cccoerimmimirniircrirernceinens .1 03/19/2018. | EXTERNAL MANAGER TRADES... | .......... 1,900.000 | .......... 358,891 XXX 365,123 | oo | e [ | s 0 365,123 | ..o | e (6,232) | ..ovvne (6,232) | ..ovouvene 847 XXX [
524660 10 7 |LEGGETT & PLATTINC.....cccoomvrvmrrrreriranns . | 02/26/2018. | EXTERNAL MANAGER TRADES... | .......... 2,700.000 | .......... 120,164 XXX | 121,338 | oo [ e | v | e 0 121,338 | oo | s (1174) | v (1A74) | o XXX [
525327 10 2 |LEIDOS HOLDINGS INC.......ccocvovrrirarirnecn . 103/19/2018. | EXTERNAL MANAGER TRADES... | ............. 510.000 | ..ooovvnee 34,188 XXX | 33,527 | oo | e | e | e 0 33,527 | oo | v, 661 | oo 661 [ .o 163 XXX [
527288 10 4 |LEUCADIA NATIONAL CORP.........cccovunee .| 03/12/2018. | EXTERNAL MANAGER TRADES... | .......... 1,100.000 | ......c..... 26,933 XXX | 27,751 | oo | e | e | e 0 27,751 | o [ e [CHE)) I (C:E) ) I XXX [
534187 10 9 |LINCOLN NATIONAL CORP........coocurrrunne .| 03/26/2018. | EXTERNAL MANAGER TRADES... | .......... 1,470.000 | .......... 112,123 XXX ] I TR UUURRORTORIORIURS FUURSIORURRPRRTI ORI DURRTRRTRTON 0 113,646 | ovvovercercn | o (1,522) | .ovvvne (1,522) | oo XXX [
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55616P 10 4 |MACYSINC....ccoooriviirinrireiinerirerierereenne .| 03/26/2018. | EXTERNAL MANAGER TRADES... | ........ 10,000.000 | .......... 290,496 XXX ceerereren2D6,500 | oo | e [ | e 0 . 256,500 33,996 33,996 XXX [
56585A 10 2 |MARATHON PETROLEUM CORP............. .| 03/19/2018. | EXTERNAL MANAGER TRADES... | .......... 4,920.000 | .......... 340,965 XXX crerrern8335,396 | oo | e [ s | e 0 . 335,396 5,569 5,569 2,263 XXX [

MID AMERICA APARTMENT

59522 10 3 |COMMUNITIES .. | 02/26/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 | cvvvernvne 8,759 XXX | s 8,786 | ovvuevucererieiineiis | eerrenisninnenns | eeriesiseisssninns | e 0 . 8,786 (27) (27) XXX [
608190 10 4 |MOHAWK INDUSTRIES INC........cccceuvenee ..| 03/12/2018. | EXTERNAL MANAGER TRADES... | .......... 3,300.000 | .......... 807,486 XXX ] 836,583 | ..o [ e | e | s 0 . 836,583 | ...cvvverinns | e (29,097) | ........ (29,097) [ ..cvovvrcirerinns XXX [
60871R 20 9 |MOLSON COORS BREWING CLASSB... |.. | 03/26/2018. | EXTERNAL MANAGER TRADES... ....280.000 ..20,548 XXX ..22,529 0 . 22,529 1,980) | ... XXX
651639 10 6 |NEWMONT MINING CORP.........ccovvunrunne .| 03/19/2018. | EXTERNAL MANAGER TRADES... | .......... 1,640.000 | ............ 62,595 XXX | s 83,976 | cooureerereernrineinnes | eerrerissinenis | e | sereesssnienes 0 . 63,976 | ..overerrvrinns [ e (1,381) | ovvrnes (1,381) [ e 91 XXX [
65473P 10 5 |NISOURCE INC.......ccocovrrmerirerirnrinriiinians ..| 03/12/2018. | EXTERNAL MANAGER TRADES... | .......... 1,000.000 | ............. 23,269 XXX | 22,750 | oo | e | e | e 0 . 22,750 519 519 XXX [
680223 10 4 |OLD REPUBLIC INTERNATIONAL CORP. | .. | 03/12/2018. | EXTERNAL MANAGER TRADES... | ............. 830.000 | ...ovvvnee 17,651 XXX | s 16,940 | oo [ | reveseeseeisssnns | e 0 . 16,940 | .ovevevrcrienes | v T | s T I 162 XXX [
69318G 10 6 |PBF ENERGY INC CLASSA........ccoconvienne ..| 03/15/2018. | EXTERNAL MANAGER TRADES... | .......... 4,400.000 | .......... 135,883 XXX | 132,924 | oo i | e | e 0 . 132,924 | oo | e 2,959 | o 2,959 | .o 1,320 XXX [
69351T 10 6 |PPL CORP .| 03/12/2018. | EXTERNAL MANAGER TRADES... | .......... 3,000.000 | ...ccvvvnee 83,838 XXX | 90,840 | ovovvvrireiierineiens | erirenrinnieens | e | e 0 . 90,840 | ..o [ v (7,002) | ..cvvvc (201072 ) - XXX [
693656 10 0 |PVHCORP .| 03/05/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 | cooovvvrneee 14,290 XXX | 15,087 | veouvenrereerrenienins [ eorerernsernesinnns | veverseessesnssnns | oo 0 . 15,087 | .vvveveerrrrenes | verereennd (TT7) | oo (U440 4 XXX [
700517 10 5 |PARKHOTELS RESORTS INC...........c...c. .| 03/26/2018. | EXTERNAL MANAGER TRADES... | ............. 900.000 | ...ovevnee 23,857 XXX | e 24,552 | oo | eeeneniinsinenis | e | e 0 . 24552 | oo [ i ((GS15) ) p— ((G1255) ] IO XXX [
733174 70 0 |POPULARINC......cccovvimirierinriiririsrinniis .| 03/14/2018. | EXTERNAL MANAGER TRADES... | ............. 900.000 | ..ooovvernn 39,414 XXX | 36,997 | oot | e | e | oo 0 . 36,991 | oo | e 2,423 | .o 2,423 | oo XXX [
74251V 10 2 |PRINCIPAL FINANCIAL GROUP INC........ .. | 03/26/2018. | EXTERNAL MANAGER TRADES... | ........... 2,700.000 | .......... 159,422 XXX | 170,189 | ovvveeeeeerieerennn v | veveeeissessssssnes | onsessensnsnnes 0 . 170,189 | oo | v (10,748)| ........ (10,748) | ......... 1,377 XXX [
74733V 10 0 |QEP RESOURCESINC.. ..| 03/12/2018. | EXTERNAL MANAGER TRADES... | .......... 7,400.000 | ...covvnnee 70,256 XXX 0 . 58,608 XXX
783549 10 8 |RYDER SYSTEMINC . | 02/26/2018. | VARIOUS........ 3,400.000 256,203 XXX 0 . 287,300 XXX
816851 10 9 |SEMPRAENERGY.....cocovivmvriririrerireriens .. | 02/20/2018. | EXTERNAL MANAGER TRADES... | ............. 400.000 | ....cvvvee 42,956 XXX | s 42,192 [ oo | e | e | e 0 . 42,192 [ v [ e 764 | oo 764 | oo XXX [
83088M 10 2 | SKYWORKS SOLUTIONS INC.......c.covvennee ..| 02/20/2018. | EXTERNAL MANAGER TRADES... | ............. 420.000 | ...ovvvnes 45,022 XXX | s 43,957 | oo | e | e | s 0 . 43,957 | oo | e 1,065 | oooovevene 1,065 | .ovvereicrins XXX [
835495 10 2 | SONOCO PRODUCTS.......cccovvrmurirerirens .. | 03/05/2018. | EXTERNAL MANAGER TRADES... | .......... 4,310.000 | .......... 206,716 XXX | 219,103 | oo [ v | e | s 0 . 219,103 | oo [ e (12,386) | ........ (12,386) | ......... 1,681 XXX [
854502 10 1 |STANLEY BLACK & DECKERINC............ .| 03/19/2018. | EXTERNAL MANAGER TRADES... | .......... 1,500.000 | ........... 232,017 XXX | s 238,920 | ..o [ e | e | e 0 . 238,920 | ..o | e (6,903) | ..evvve (6,903) | ..oouvennn 479 XXX [
87165B 10 3 | SYNCHRONY FINANCIAL........ccocconvriirnnes .| 03/26/2018. | EXTERNAL MANAGER TRADES... | .......... 6,260.000 | .......... 208,775 XXX cerrerere229,805 | oo | e [ s | e 0 . 229,805 | ...cvvrverciinns | e (21,029)| ........ (PA1PZS) N D XXX [
872275 10 2 | TCF FINANCIAL CORP.......ccocovivinrinniinns .| 02/26/2018. | EXTERNAL MANAGER TRADES... | ........ 16,600.000 | .......... 369,578 XXX | 367,222 | oo | e | e | 0 . 367,222 2,356 2,356 XXX [
876030 10 7 |TAPESTRY INC..cocovvvovrerieririericrirerinns .. | 03/05/2018. | EXTERNAL MANAGER TRADES... | ............. 600.000 | ...ccvvnee 30,479 XXX | s 30,300 | oo | v | e | e 0 . 30,300 | oo | s AYC T — 179 | s XXX [
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880770 10 2 |TERADYNEINC.....ccoovvonivvrrirervcrincinns .| 02/20/2018. | EXTERNAL MANAGER TRADES... | ............. 100.000 | cooovverncne 4,443 XXX | s B,272 | oo v | e | e 0 . 4272 | s [ v LA - 171 | e, XXX [
886547 10 8 | TIFFANY .o .| 03/19/2018. | EXTERNAL MANAGER TRADES... | ............. 620.000 | ............ 62,585 XXX | 63,934 | oo | e [ e | e 0 . 63,934 | ..o [ (1,349) | ..ovvnee (1,349) [ oo XXX [
896522 10 9 | TRINITY INDUSTRIESINC........ccovvrrrrnnc .. | 03/05/2018. | EXTERNAL MANAGER TRADES... | .......... 7,200.000 | .......... 240,126 XXX | 241,384 | oo [ e | e | s 0 . 241,344 | o | e (1,218) | e (1,218) | v XXX [
902494 10 3 | TYSON FOODS INC CLASS A.................. ..| 03/19/2018. | EXTERNAL MANAGER TRADES... | .......... 1,520.000 | .......... 113,755 XXX | 115,292 | oo v [ | e 0 . 115,292 | oo [ e (1,537) | oeverns (1,537) | coveorenns 240 XXX [
910047 10 9 |UNITED CONTINENTAL HOLDINGS INC. | .. | 03/26/2018. | EXTERNAL MANAGER TRADES... ....880.000 XXX 0 . 57,807 | ceooverrerrerene [ e 1,795 | e 1,795 XXX
91307C 10 2 |UNITED THERAPEUTICS CORP.............. .| 03/05/2018. | EXTERNAL MANAGER TRADES... | .......... 1,410.000 | .......... 169,764 XXX | s 193,071 | coooreeererieeineens [ everreeineisnenes | cevsesessesssssinns | oesessensinsinns 0 . 193,071 | oo | v (23,308)| ........ (23,308) | ..cvvvrvrnirnenn XXX [
917047 10 2 |URBAN OUTFITTERS INC.......cccooevrvrrrenee .| 03/19/2018. | EXTERNAL MANAGER TRADES... | .......... 1,850.000 | ............ 66,571 XXX | 86,434 | ..o | e [ s | e 0 . 66,434 | ..o [ e 138 | v 138 | oo XXX [
92276F 10 0 |VENTAS REIT INC.....coocvvvrvmrereririririiine .. | 03/19/2018. | EXTERNAL MANAGER TRADES... | .......... 3,200.000 | ...cooveee 160,707 XXX | 158,816 | vvveevrrererernerienins [ erverierineisneies | vevesesessesssesnns | oesesseninsnns 0 . 158,816 | .vvouvercreverns | v 1,891 | e 1,891 | XXX [
92553P 20 1 |VIACOM INC CLASS B......cccovvvmrirrrirenne .. | 03/26/2018. | EXTERNAL MANAGER TRADES... | ........... 2,600.000 | ...coonee. 77,887 XXX | s 88,244 | ..o | e | e | e 0 . 88,244 | ..o [ s (10,357) | ........ (10,357) | ..vevrerrirnns XXX [
92939U 10 6 |WEC ENERGY GROUP INC........cccoevvvnee .. 03/12/2018. | EXTERNAL MANAGER TRADES... | ............. 500.000 | ............ 30,491 XXX | 30,075 | cooeveeriieiineineiens | evevessiinsieens | e | v 0 . 30,075 | oo | s 416 | v A16 | v XXX [

WEINGARTEN REALTY INVESTORS
948741 10 3 |REIT .. | 02/20/2018. | EXTERNAL MANAGER TRADES... | .......... 1,360.000 | ....ccvevee 37,976 XXX | 36,326 | ..vuorvenrieninineiies | e | e | e 0 . 36,326 | ..oorrcrerns [ e 1,650 | oo 1,650 | .ovverrierin XXX [
958102 10 5 |WESTERN DIGITAL CORP........cccovvvrnneen. .. | 03/26/2018. | EXTERNAL MANAGER TRADES... | .......... 1,530.000 | ...cccoone 142,127 XXX | s 127,510 | covoreerererieeineens [ evenineineiienes | cevseeesessssinns | oneessensinsinns 0 . 127,510 | oo | e 14,616 | ......... 14,616 | .o XXX [
969457 10 0 |WILLIAMS INC......covvvvmrimnrririirinriireiins .. | 03/05/2018. | EXTERNAL MANAGER TRADES... | .......... 4,800.000 | .......... 130,661 XXX | 143,952 | oo e [ | e 0 . 143,952 | oo [ e (13,291) | ... (13,291) [ oo XXX [
98389B 10 0 |XCEL ENERGY INC......coooovirmirrrerireriranes .| 03/05/2018. | EXTERNAL MANAGER TRADES... | ............. 200.000 | .ooocverees 8,662 XXX | e 8,846 | ..o [ rerienieienns | v | e 0 . 8,646 16 16 XXX [
G05384 10 5 |ASPEN INSURANCE HOLDINGSLTD...... .. | 02/26/2018. | VARIOUS........ 500.000 | ..cooonee. 18,083 XXX | e 18,580 | .cveurvereneerenrenins [ ereeineisneniinnes | reveseessessssinns | oneesesineinns 0 . 18,580 | .ovvuveeerreres | cerveennd (497) | covoerns (497) | oo 120 XXX [
G0551A 10 3 |ARRIS INTERNATIONAL PLC........cccuveuee. .| 03/26/2018. | EXTERNAL MANAGER TRADES... | .......... 1,040.000 | ............ 28,011 XXX | 25,771 | o | ererennsissinnins [ o | oerneeennnenes 0 . 25,771 2,240 2,240 XXX [
G0585R 10 6 |ASSURED GUARANTY LTD......cccorvuvrnecn .| 03/12/2018. | EXTERNAL MANAGER TRADES... | .......... 9,080.000 | .......... 319,953 XXX ceerrern333,890 | oo | e [ | e 0 . 333,690 | ..o | e (13,737) ] ........ (13,737) | covveerererirens XXX [
G0684D 10 7 |ATHENE HOLDING LTD......cccovvrrmrrvrnrrrnns .. | 03/26/2018. | EXTERNAL MANAGER TRADES... | ............. 540.000 | ............ 26,274 XXX | s 26,268 | ..ooovvenerenienineines | e | e | e 0 . 26,266 9 9 XXX [
G66721 10 4 |NORWEGIAN CRUISE LINE HOLDING.... |.. | 02/20/2018. | EXTERNAL MANAGER TRADES... | .......... 1,540.000 | ............ 91,148 XXX | 90,891 | oo | e | e | e 0 . 90,691 [ oo [ e 458 | oo 458 | .o XXX [
STATE STREET GLOBAL

G6S02R 10 8 |PARAGON OFFSHORE LTD.. . | 03/29/2018. | MARKETS LLC .1,790.000 XXX (3,580) . 29,088 | ..ooveererreries [ e 49,465 XXX
N59465 10 9 |MYLANNV. ..| 03/26/2018. | EXTERNAL MANAGER TRADES... | ....cccoonu... 50.000 | .oovrrrnenne 1,942 XXX | s 2,068 | ovourireineeierieein | e | e | e 0 . 2,068 | ..o [ e (QV4)] I ((V55) ] I XXX [
G0692U 10 9 |AXIS CAPITAL HOLDINGS LTD................ C| 03/26/2018. | EXTERNAL MANAGER TRADES... | .......... 2,400.000 | .......... 129,735 XXX | 120,960 | ovvovereiieiineiineiins | e | eevreeiseinsinns | e 0 . 120,960 | .ovovervivniins | v 8,775 | v 8,775 | oo XXX [
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G97822 10 3 |PERRIGOPLC......cccovtviiriniircrirerisriinens C| 02/26/2018. | EXTERNAL MANAGER TRADES... | ....ccoeee. 810.000 | ...ccooouee 71,541 XXX . 0 70,203 | oo | e 1,339 | e 1,339 [ XXX [
9099999. Total - Common Stocks - Industrial and Miscellaneous ....110,704,393 XXX o (18477,679) [0 | 94,176,989 16,527,411 |..16,527,411 | ....... 16,187 XXX XXX
Common Stocks - Mutual Funds
316146 10 9 |FIDELITY INVESTMENT GR BOND.......... .| 03/30/2018. | FIDELITY CAPITAL MARKETS...... | woveveas 9,724.369 XXX (1,106) 75,911 ..(426) | .. ...(426) XXX
315911 87 5 |FIDELITY INTERNATIONAL INDEX PR.... | .. | 03/30/2018. | FIDELITY CAPITAL MARKETS...... XXX (911) 217,395 ceennnen(5,571) XXX
411511 50 4 |HARBOR CAPITAL APPRECIA-INST........ .| 03/30/2018. | FIDELITY CAPITAL MARKETS...... XXX . 385 913 | e [ e BTT | i ATT [ XXX
315911 76 8 |FIDELITY SPARTAN 500 INDX-IV............. .. | 03/30/2018. | FIDELITY CAPITAL MARKETS...... XXX 905 | ... (930) 905 928 XXX
9299999, Total - Common Stocks - Mutual Funds .. XXX | 295124 | .............. 296,634 | ......... (2,562) (2,562) 0 295,124 0 (4,592 XXX
9799997. Total - Common Stocks - Part 4 ....110,994,926 XXX 4,472,113 | ....... 102,842,730 | (18,480,241) | .. ...(18,480,241) v 94,472,113 16,522,819 |...16,522,819 XXX
9799999. Total - COMMON SOCKS.........couuuiiiiiiiiiisiicsiissi e ....110,994,926 XXX ] 94,472,113 | ....... 102,842,730 | (18,480,241) ..(18,480,241) | ..ovovvvinenl0 | i 94,472,113 16,522,819 |...16,522,819 XXX
9899999. Total - Preferred and Common Stocks.........ccc.ccevvenne. ....110,994,926 XXX | 94,472,113 | ....... 102,842,730 | (18,480,241) .(18,480,241) [ .ovvvvvienn0 | i 94,472,113 16,522,819 |...16,522,819 XXX
9999999. Total - Bonds, Preferred and Common Stocks ....391,785,351 XXX ....378,668,694 | ....... 342,988,041 | (18,480,241) ..(18,533,885) | ...ccvverran0 | e 378,000,029 13,654,511 |...13,654,511 | ..3,186,428 XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: ..........0.
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Sch. DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. B -Sn. 1
NONE

Sch.DB -Pt.D-Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

Sch. DL - Pt. 1
NONE

Sch. DL - Pt. 2
NONE

QEO06, QE07, QE08, QE09, QE10, QE11
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SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

1 5 Book Balance at End of Each 9
Month During Current Quarter
6 7 8
Amount of Interest | Amount of Interest
Received During Accrued at Current
Depository Code Rate of Interest|  Current Quarter Statement Date First Month Second Month Third Month *
Open Depositories
JP Morgan Chase Bank, NAA..................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60803. | ......ccocuvererees | crvmmrereneiieriens [ eovrneiinsiiessiissseneinns [ v | cveenniinnnes 16,227,753 | .covvveene 17,216,671 | ............. 90,133,394 | XXX
JP Morgan Chase Bank, N.A..................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603. 50,000 50,000 42,000 | XXX
JP Morgan Chase Bank, N.A..................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603. (26,093,960) (26,711,145) (3,712,233) | XXX
JP Morgan Chase Bank, N.A..................... 10 S. Dearborn Street, Floor 34, Suite IL1-0032, Chicago, IL 60603. 517,033 310,414 206,410 | XXX
Bank of New York Mellon..............ccccovvvees 6023 Airport Rd, Oriskany, NY 13424 (131,947) 292,748 1,022,547 | XXX
Federal Home Loan Bank of Indianapolis.... 8250 Woodfield Crossing Blvd, Indianapolis IN 46240 487 419 1,000 [ XXX
State Street Bank and Trust Company. 801 Pennsylvania, Kansas City, MO 64105 208 128,555 169,806 | XXX
0199999. Total Open Depositorie: XXX XXX 0 0 (9,430,426) (8,712,338) 87,862,924 | XXX
0399999. Total Cash on Deposit. XXX XXX 0 0 (9,430,426) (8,712,338) 87,862,924 | XXX
0599999. Total Cash XXX XXX 0 0 (9,430,426) (8,712,338) 87,862,924 | XXX

QE12
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SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
AMPHENOL CORPORATION 0 04/02/18 CT........... 03/29/2018 04/02/2018....... | 7,999,489 1,533
CITIGROUP INC 1.7 04/27/18 NY. 01/31/2018, 04/27/2018
COMCAST CORPORATION 5.7 05/15/18 PA. 02/22/2018, 051512018 s | 1,350,813
CONSOLIDATED EDISON COMPAN 5.85 04/01/18 02/27/2018, 04/01/2018....... 2,820,000
CORNING INC 1.5 05/08/18 NY 02/15/2018, 05/08/2018....... 2,827,335
COX ENTERPRISES 0 04/02/18 GA.. . 03/13/2018, 041022018 | 4,999,694
COX ENTERPRISES 0 04/09/18 GA......c.ccccomuvener 03/15/2018 04/09/2018.......| 7,995,982
DUKE ENERGY CAROLINES LLC 5.1 04/15/18...... 03/19/2018, 04/15/2018......[ 1,451,379
HARRIS CORPORATION 1.99 04/27/18 FL.............. 03/29/2018, 04/27/2018
HEWLETT-PACKARD CO 004/18/18 CA......ccccovvvvrrrrennne 03/20/2018, 04/18/2018....... 5,993,200
MARSH & MCLENNAN COMPANIES IN 0 06/29/18 03/29/2018 06/29/2018......| 4,967,856
NISOURCE INC 0 04/13/18 IN 03/29/2018, 04/13/2018 17,185,608
ORACLE CORPORATION 5.75 04/15/18 CA. 01/29/2018, 04/15/2018 2,403,562
REPUBLIC SERVICES INC 3.8 05/15/18 AZ.....ovvcesivvresesierrrrssssmssresssssssessssssssesssssssssssssssssees 03/23/2018 05/15/2018 250,275
ELECTRICITE DE FRANCE 0 04/10/18........ccccosvvurrunnee 01/11/2018, 04/10/2018....... 9,995,200
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET ODIIGALIONS...............cvvuuiiiiiiiiicsi bbb 8048841200 SHLE bbb | 76,698,836 | ....oooovvevrei 278470 | oo (169,011)
3899999, Total - INAuStrial & MISCEIANEOUS (UNGMTHIAIEG). ........ . e840 11100 R | 76,698,836 | ..oovooiiviiirissiiis 278,470 | oo (169,011)

Total Bonds

7799999. Subtotals - Issuer Obligations

..(169,011)

8399999. Subtotals - Bonds ..(169,011)
Exempt Money Market Mutual Funds as Identified by the SVO

00142W 84 3 | AIM PREMIER US GOV CL INST......ocoioiiiiiiiieiiieseieeceesesesssesesssesess e ss s etebe bbb SD. 06/25/2014....... 2509

857492 70 6 |STATE STRINSTI US GOVT CL INST............. 03/29/2018....... 8714

31617H 10 2 |FIDELITY GOVERNMENT MMKT 03/30/2018....... 223,245 332
8599999. Total - Exempt Money Market Mutual Funds as Identified by the SVO.................coiiiiiiiiiiiiiiri s sbsssssssss s ...76,850,099 0 11,555
All Other Money Market Mutual Funds

26188) 20 6 [DREYFUS CASH MGMT CLINST NY....ouiiiiiiiiiriiieriitereiseresseseseesessecessse e sse s ss ek febesre s e 03/01/2018....... [ oo | covevvisssnsssiisssnns | 18,996,200

60934N 20 3 |FEDERATED INSTL PRM OBLGNS CL IS 03/01/2018....... 14,310,138

61747C 71 5 |[MRGN STNLY INSTILIQ PRM CL IN 12/31/49 03/01/2018....... ..18,497,151
8699999. Total - All Other Money Market Mutual FUnds.............c..oorvvvmriinneiisrsinnecsseceeons 51,803,489 0 0
8899999. Total - Cash Equivalents 205,352,424 ..278,470 ...(157,456)
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